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99.6 IN ACCORDANCE WITH RULE 311(J) OF REGULATION S-T, THESE
COMPUTATIONAL MATERIALS ARE BEING FILED IN PAPER.

COMPUTATIONAL MATERIALS
for
SAXON ASSET SECURITIES COMPANY

Saxon Asset Securities Trust 2004-2
Mortgage Loan Asset Backed Securities, Series 2004-2
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Saxon Asset Securities Trust 2004-2 - Stack Price/Yield

Settle
First Payment

7127/2004
8/25/2004

MF1
MF2
MF3
MF4
MF5
MFé

FLAT LIBOR
CDR BREAK CUMLOSS
12.2COR 63,934,717.16 (13.99%)
8.8CDR 50,097,757.64 (10.96%)
8.5COR 48,760,373.60 (10.67%)
8.2 COR 47,402,188.10 (10.37%)
7.8CDR 45,558,091.95 (9.97%)
7.5CDR 44,149,495.24 (9 66%)
233 CDR 133,278,824.24 (17.94%)
15.3 CDR 98,388,343.47 (13.24%)
13.2COR 87,761,644.41 (11.81%)
11.3CDR 77,512,987.01 (10.43%)
10.1 COR 70,701,387.32 (9.61%)
§.0CDR 64,209,572.98 (8.64%)

Generated by Intex Dealmaker 7/19/2004 5:44 PM

Assumptions

100% Prepay

CDR Break

40% Severity

12 mo lag

100% Advances

Triggers Fail

FWD LIBOR
CDR BREAK CUMLOSS

11.3COR 60,492,524.26 (13.24%)
76CDR 44,621,495.65 (3.77%)
6.5CDR 39,289,112.64 (8.60%)
59CDR 36,244,833.16 (7.93%)
5.4 CDR 33,630,431.67 (7.36%)
47 CDR 29,846,089.26 (6.53%)
19.7 COR 118,672,281.25 (15.97%)
120 CDR 81,472,652.39 (10.96%)
10 COR 70,227,034.98 (9.45%)
8.2COR 59,429,917 .47 (8.00%)
7.2CDR 53,129,622.98 (7.15%)
6.3CDR 47,261,866.12 (6.36%)
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Saxon Asset Securities Trust 2004-2 - Stack Price/Yield

100

100
270
2.51

26
H
1.367
1.840
1.990

5

Settle 7127/2004
First Payment 8/25/2004
0 50 75
AF2
Price 100 100 100
WAL 19.89 537 3.60
Mod Dum 13.35 472 3.28
Principal Window Begin 213 50 kL)
Principal Window End 266 88 56
LIBOR_1MO 1.367 1.367 1.367
LIBOR_BMO 1.840 1.840 1.840
CMT_1YR 1.990 1.890 1.990
Prepay 0 PricingSpeed 50 PricingSpeed 75 PricingSpeed 100 PricingSpesd
No Prepays
Lockout and Penalties Include Penalties Include Penalties Include Penalties  Include Penalties
Prepay Penalty Haircut 5 5 5
Optiona! Redemption Call {Y.Y) Call (YY) Call (v,Y)

Calt(Y.Y)

125

100

247

2.04

21

31

1.367

1.840

1.990

125 PricingSpeed

Include Penalties
5
Call (YY)

150

100

1.82

172

18

26

1.367

1.84

1.99

150 PricingSpeed

Include Penalties
5
Call {Y,Y)

175

100

157

1.49

18

2

1.367

1.84

1.99

175 PricingSpeed

Include Penalties
5
call(y,y)
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Saxon Asset Securities Trust 2004-2 - Stack Price/Yield

Settle
First Payment

AF2

Price
WAL
Mod Dum
Principal Window Begin
Principal Window End
LIBCR_1MO
LIBOR_SMO
CMT_1YR
Prepay
No Prepays

712712004
8/25/2004

100
19.89
1335

213

266
1.367
1.840
1.980

50

100
5.37
472

50
88
1.367
1.840
1.990

75

100
3.60
3.28

34
56
1.367
1.840
1.990

0 PricingSpeed 50 PricingSpeed 75 PricingSpeed

Lockout and Penalties Include Penalties Include Penalties Include Penalties

Prepay Penalty Haircut
Optional Redemption

5
Call {N,N)

5

Call (NN}

5

Call (NN

100

270

2.51

2

4

1.367

1.840

1.990

100 PricingSpeed

Include Penalties
5
Call (N,N)

125

100
217
204

21
31
1.367
1.840
1.990

150

100
1.82
1.72

18
26
1.367
1.84
1.9

175

100
1.57
1.49

16

2
1.367
1.84
1.9¢

125 PricingSpeed 150 PricingSpeed 175 PricingSpeed

Include Penalties
5
Call (NN)

Include Penalties
5
Call (N,N)

Include Penaities
5
Call (NN}
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! SAST0402.CDI #CMOVER_3.0D ASSET_BACKED_HOMEEQUITY | MAX_CF_VECTSIZE 620

1

Il Created by Intex Deal Maker v3.7.084 , subroutines 3.1

11 07/14/2004 5:40 AM

!

DEAL_COMMENT _

"The tables and other statistical analyses (the 'Hypothetical Performance Data') that you will produce
using Intex with the attached information are privileged and intended solely for use by you (the party to
whom CSFB LLC provided the computer model used to generate them). The Hypothetical Performance
Data will be generated by you using a computer model prepared by CSFB LLC in reliance upon
information furnished by the issuer of the securities and its affiliates, the accuracy and completeness of
which has not been verified by CSFB LLC or any other person. The computer model that you will use to
prepare the Hypothetical Performance Data was furnished to you solely by CSFB LLC and not by the
issuer of the securities. It may not be (a) used for any purpose other than to make a preliminary
evaluation of the referenced securities or (b) provided by you to any third party other than your legal, tax,
financial and/or accounting advisors for the purposes of evaluating the Hypothetical Performance Data.
You agree that the Hypothetical Performance Data will be generated by or on behalf of you, and that
neither CSFB LLC nor anyone acting on its behaif has generated or is in any way responsible for any
Hypothetical Performance Data. ; _

Numerous assumptions were used in preparing the computer model you will use to generate the
Hypothetical Performance Data. Those assumptions may or may not be reflected in the Hypothetical
Performance Data. As such, no assurance can be give as to the Hypothetical Performance Data's
accuracy, appropriateness or completeness in any particular context; nor as to whether the Hypothetical
Performance Data and/or the assumptions upon which it is based reflect present market conditions of
future market performance. The Hypothetical Performance Data should not be construed as either
projections or predictions or as legal, tax, financial or accounting advice. "

!

! Modeled in the Intex CMO Modeling Language, (WNYC1255538)
! which is copyright (c) 2004 by Intex Solutions, inc.

I Intex shall not be held liable for the accuracy of this data

! nor for the accuracy of information which is derived from this data.
!

.COLLAT_GROUPS 12
GROUP 1 =" F"
GROUP 2 ="2C_A""2C_F""2NC_A""2NC_F"
!
DEFINE PREPAY PPC GROUP "1F" RISE_PERS 10 START_CPR 2.2 END_CPR 22
DEFINE PREPAY PPC GROUP "2C_A" RAMP 8 10 12 14 16 18 20 22 24 26 28 30 30 30 30 30 30 30
30 30 30 30 55 55 5555 55 35
!
DEFINE PREPAY PPC GROUP "2C_F" RISE_PERS 10 START_CPR 2.2 END_CPR 22
DEFINE PREPAY PPC GROUP "2NC_A" RAMP 8 10 12 14 16 18 20 22 24 26 28 30 30 30 30 30 30 30
30 30 30 30 55 55 55555535
!
DEFINE PREPAY PPC GROUP "2NC_F" RISE_PERS 10 START_CPR 2.2 END_CPR 22
!
DEFINE CONSTANT #OrigCollBal = 1200000000.00
DEFINE CONSTANT #0OrigCollBalt = 456930761.12
DEFINE CONSTANT #OrigCollBal2 = 743069238.88
DEFINE CONSTANT #0rigCollBal2C_A = 315863412.04
DEFINE CONSTANT #OrigCollBal2C_F = 55669465.51
DEFINE CONSTANT #O0rigColiBal2NC_A = 316024228.82
DEFINE CONSTANT #OrigCollBal2NC_F = 55512132.51
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DEFINE CONSTANT #OrigBondBal = 1200000000.00
DEFINE CONSTANT #0OrigBondBal1 = 456930000.00
DEFINE CONSTANT #OrigBondBal2 = 743069000.00

DEFINE CONSTANT #SpecSenEnhPct1 = 32%

DEFINE CONSTANT #AFTargPct = 68.000000000000%
DEFINE CONSTANT #MF1TargPct = 78.000000000000%
DEFINE CONSTANT #MF2TargPct = 85.500000000000%
DEFINE CONSTANT #MF3TargPct = 88.000000000000%
DEFINE CONSTANT #MF4TargPct = 90.000000000000%
DEFINE CONSTANT #MF5TargPct = 92.000000000000%
DEFINE CONSTANT #MF6TargPct = 94.000000000000%
DEFINE CONSTANT #SpecSenEnhPct2 = 38.9%
DEFINE CONSTANT #AVTargPct = 61.100000000000%
DEFINE CONSTANT #MV1TargPct = 74.100000000000%
DEFINE CONSTANT #MV2TargPct = 84.600000000000%
DEFINE CONSTANT #MV3TargPct = §7.600000000000%
DEFINE CONSTANT #MV4TargPct = 90.600000000000%
DEFINE CONSTANT #MV5TargPct = 92.600000000000%
DEFINE CONSTANT #MV6TargPct = 94.600000000000%

DEFINE #BondBal1 = 456930000.00
DEFINE #BondBal2 = 743069000.00
DEFINE #BondBal = 1199999000.00

FULL_DEALNAME: Saxon Asset Securities Trust 2004-2
TRUSTEE_DEAL: Deutsche Bank Trust Company Americas
TRUSTEE_INDENTURE: Deutsche Bank Trust Company Americas
TRUSTEE_OWNER: Wilmington Trust Company
SERVICER_MASTER:  Saxon Mortgage Services

ISSUER: Saxon Asset Securities Trust 2004-2
DEALER: Credit Suisse First Boston
DEAL SIZE: $ 1199999000.00

PRICING SPEED: GROUP "1F" HEP 22%
PRICING SPEED: GROUP "2C_A" PPC 100%
PRICING SPEED: GROUP "2C_F" HEP 22%
PRICING SPEED: GROUP "2NC_A" PPC 100%
PRICING SPEED: GROUP "2NC_F" HEP 22%

] ISSUE DATE: 20040701
SETTLEMENT DATE: 20040727

{

Record date delay: 24
1

DEFINE TR_INDEXDEPS_ALL

!

DEFINE TRANCHE "CAP_IN12", "CAP_IN22", "CAP_IN32", "AIOC"[2], "AIONC"[2], "AF5", "AF1", "AF2",
"AF3|I, I|AF4II, IIMF-1", llMlel‘ "MF3|', lIMF4", IIMFSII, "MF6II, "AV1 "’ IIAV2", IlMV1'I, "MVZ"l "MV3I'y llMV4ll’
IIMV5|I, "MVSH’ IIR_-’II' "R—PP—1", IIR—2"’ "R—PP—2II

!

DEFINE SCHEDULE

"AIOCA","AIOCF" "AIONCA","AIONCF""AIOCA_BAL","AIOCF _BAL","AIONCA_BAL","AIONCF_BAL"
!

DEFINE VARNAMES #Coli_I1, #Coll_P1, #Coll_I2, #Coll_P2, #TrigDelingFrac1, #ReqPerc1,
#TrigenhFrac1, #CumLossShft1, #TrigCumlLossFrac1, #TrigDelingFrac2, #ReqPerc2, #TrigEnhFrac2,
#CumLossShft2, #TrigCumLossFrac2
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" DEAL_CLOCK_INFO _
ISSUE_CDU_DATE
DEAL_FIRSTPAY DATE

'DEFINE TABLE "Cap12Notional" (53, 2) = "CURDATE" "Balance"

20040825.1
20040925.1
20041025.1
200411251
200412251
20050125.1
200502251
20050325.1
200504251
20050525.1
20050625.1
20050725.1
20050825.1
200509251
20051025.1
200511251
200512251
200601251
20060225.1
200603251
200604251
20060525.1
20060625.1
200607251
20060825.1
200609251
200610251
20061125.1
200612251
200701251
20070225.1
20070325.1
200704251
20070525.1
200706251
200707251
200708251
200709251
20071025.1
200711251
20071225.1
200801251
20080225.1
200803251
20080425.1
20080525.1
20080625.1
200807251

0

0

728,713,221
719,609,091
709,285,017
697,763,926
685,075,168
671,251,174
656,338,055
640,463,520
623,748,901
606,446,892
589,357,008
572,520,576
555,936,171
539,828,674
524,183,901
508,988,572
494,217,757
479,855,792
465,832,613
450,032,727
426,478,141
404,310,158
383,563,532
361,566,698
342,197,571
328,934,638
316,250,786
304,107,503
293,946,317
284,126,888
274,637,898
265,467,135
256,604,273
248,060,025
239,817,217
231,850,632
224,150,533
216,714,420
209,525,941
202,579,118
195,866,230
189,376,715
183,103,068
177,037,302
171,172,395
165,502,663

4;------lIIlIlIlllllllIlIIIlIIlIllIllllllllllllllllll.lll.llll.ll

20040701 _
- 20040825
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'DEF|NE TABLE "Cap12RateSch" (53, 2) = "CURDATE" "Rate"

20080825.1 160,021,198
20080925.1 154,720,971
20081025.1 149,595,735
20081125.1 144,639,439
200812251 O
200408251 0
200409251 0
200410251  5.21
20041125.1  5.02
20041225.1  5.20
20050125.1  5.03
20050225.1  5.02
20050325.1  5.58
200504251  4.98
20050525.1  5.15
200560625.1  4.85
200507251 5.02
20050825.1  4.82
20050925.1  4.79
20051025.1  4.94
200511251 4.74
200512251 4.89
20060125.1  4.70
20060225.1  4.67
20060325.1  5.19
20060425.1  4.61
20080525.1 475
20060625.1  4.70
20060725.1 742
20060825.1  7.20
20060925.1  7.53
200610251  7.80
200611251 7.53
200612251 7.87
200701251  8.01
200702251 7.78
20070325.1  8.77
200704251  7.88
200705251  8.17
20070625.1  8.11
200707251 9.05
20070825.1  8.80
20070925.1 8.96
200710251 9.27
200711251 8.96
200712251  9.40
200801251  9.56
20080225.1  9.56
20080325.1  9.56
20080425.1  9.56
20080525.1  9.56
20080625.1  9.56
20080725.1  9.56
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200808251  9.56
20080925.1  9.56
20081025.1  9.56
20081125.1  9.56
200812251 0
I
DEFINE DYNAMIC #CapBal12 = LOOKUP_TBL( "STEP", Curdate, "Cap12Notional”, "CURDATE",
"Balance” )
I
DEFINE DYNAMIC #CapBal12End = LOOKUP_TBL( "STEP", Curdate + 30, "Cap12Notional”,
"CURDATE", "Balance”" )
I
DEFINE DYNAMIC #CapRate12 = LOOKUP_TBL( "STEP", Curdate, "Cap12RateSch", "CURDATE",
"Rate" )
|
!
DEFINE TABLE "Cap22Notional" (36, 2) = "CURDATE" "Balance"
20040825.1
20040925.1
200410251
200411251
20041225.1
20050125.1
200502251
20050325.1
20050425 .1
20050525.1
200506251
20050725.1
20050825.1
200509251
200510251
20051125.1
200512251
200601251
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
20060725.1
20060825.1
20060925.1
20061025.1
200611251
200612251
200701251
200702251
200703251
200704251
200705251
20070625.1
20070725.1
{

.DEFINE TABLE "Cap22RateSch" (36, 2) = "CURDATE" "Rate"
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20040825.1
20040925.1
200410251
20041125.1
20041225.1
20050125.1
20050225.1
20050325.1
20050425.1
200505251
20050625.1
20050725.1
20050825.1
20050925.1
20051025.1
20051125.1
200512251
20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20080625.1
20060725.1
20060825.1
20060925.1
20061025.1
20061125.1
20061225.1
200701251
200702251
20070325.1
20070425.1
200705251
20070625.1
20070725.1
!
DEFINE DYNAMIC #CapBal22 = LOOKUP_TBL( "STEP", Curdate, "Cap22Notional”, "CURDATE",
"Balance" )
!
DEFINE DYNAMIC #CapBal22End = LOOKUP_TBL( "STEP", Curdate + 30, "Cap22Notional",
"CURDATE", "Balance" )
!
DEFINE DYNAMIC #CapRate22 = LOOKUP_TBL( "STEP", Curdate, "Cap22RateSch”, "CURDATE",
"Rate" )
!
!
DEFINE TABLE "Cap32Notional" (32, 2) = "CURDATE" "Balance”
20040825.1
200409251
200410251
200411251
20041225.1
20050125.1
20050225.1
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200503251
200504251
20050525.1
200506251
20050725.1
20050825.1
200509251
20051025.1
200511251
200512251
20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
20060725.1
20060825.1
20060925.1
200610251
20061125.1
200612251
200701251
20070225.1
200703251

!

DEFINE TABLE "Cap32RateSch" (32, 2) = "CURDATE" "Rate"
200408251
20040925.1
200410251
200411251
20041225.1
20050125.1
200502251
20050325.1
20050425.1
20050525.1
20050625.1
200507251
20050825.1
20050925.1
20051025.1
200511251
200512251
20060125.1
20060225.1
20060325.1
20060425.1
20060525.1
20060625.1
200607251
200608251
20060925.1
20061025.1
20061125.1
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20061225.1
200701251
200702251
20070325.1

[N e NN

' DEFINE DYNAMIC #CapBal32 = LOOKUP_TBL( "STEP", Curdate, "Cap32Notional", "CURDATE",
"Balance" )
!

DEFINE DYNAMIC #CapBal32End = LOOKUP_TBL( "STEP", Curdate + 30, "Cap32Notional”,
"CURDATE", "Balance" )
!

DEFINE DYNAMIC #CapRate32 = LOOKUP_TBL( "STEP", Curdate, "Cap32RateSch”, "CURDATE",
"Ratell )
{
]

. DEFINE #FloorCollat1 = 0.50% * #OrigCollBal1
DEFINE #SpecOCTarg1 = 3.00% * #OrigColiBal1
DEFINE STANDARDIZE OC_ACTUAL_VAL GROUP 1 #0C1 =761.12

DEFINE STANDARDIZE OCT _INITVAL GROUP 1 CONSTANT #InitOCTarg? =3.00% *
#OrigColiBal1

DEFINE STANDARDIZE OCT_STEPDOWN_MONTH GROUP 1 CONSTANT #StepDownDate1 = 37

DEFINE STANDARDIZE OCT_STEPDOWN_FRAC GROUP 1 CONSTANT #StepOCFrac1 =0.06

DEFINE STANDARDIZE EXCESS_INTEREST GROUP 1 #XSSpread1 =0

DEFINE STANDARDIZE OCT_FLOOR GROUP 1 CONSTANT #FloorOCTargt = #FloorCollat1
DEFINE STANDARDIZE OCT_VAL GROUP 1 DYNAMIC #Octvalt = #SpecOCTarg1
!
DEFINE #FloorCollat2 = 0.50% * #OrigColiBal2
DEFINE #SpecOCTarg2 =2.70% * #0rigColiBal2
DEFINE STANDARDIZE OC_ACTUAL_VAL GROUP 2 #0OC2 =238.88

DEFINE STANDARDIZE OCT_INITVAL GROUP 2 CONSTANT #InitOCTarg2 =2.70%*
#OrigColiBal2

DEFINE STANDARDIZE OCT_STEPDOWN _MONTH GROUP 2 CONSTANT #StepDownDate2 = 37

DEFINE STANDARDIZE OCT_STEPDOWN_FRAC GROUP 2 CONSTANT #StepOCFrac2 =0.054

DEFINE STANDARDIZE EXCESS_INTEREST GROUP 2 #XSSpread2 =0

DEFINE STANDARDIZE OCT_FLOOR GROUP 2 CONSTANT #FloorOCTarg2 = #FloorColiat2

DEFINE STANDARDIZE OCT_VAL GROUP 2 DYNAMIC #Octval2 = #SpecOCTarg2
I

DEFINE DYNAMIC STICKY #NetRate = ( COLL_I_ MISC("COUPON") )/ COLL_PREV_BAL * 1200

DEFINE DYNAMIC STICKY #NetRate1 = ( COLL_|_MISC("COUPON",1) )/ COLL_PREV_BAL(1) *
1200

DEFINE DYNAMIC STICKY #NetRate2 = ( COLL_|_MISC("COUPON",2} )/ COLL_PREV_BAL(2)*
1200

DEFINE DYNAMIC STICKY #NetRate1F = ( COLL_I_MISC("COUPON""1F"} )/
COLL_PREV_BAL("1F") * 1200
i

DEFINE DYNAMIC STICKY #NetRate2C_A = (COLL_I_MISC("COUPON","2C_A") )/
COLL_PREV_BAL("2C_A") * 1200

DEFINE DYNAMIC STICKY #NetRate2C_F = ( COLL_I_MISC("COUPON","2C_F"})/
COLL_PREV_BAL("2C_F") * 1200

DEFINE DYNAMIC STICKY #NetRate2NC_A = ( COLL_|_MISC("COUPON""2NC_A"} )/
COLL_PREV_BAL("2NC_A")* 1200

DEFINE DYNAMIC STICKY #NetRate2NC_F = ( COLL_I_MISC("COUPON""2NC_F")}/
COLL_PREV_BAL("2NC_F")* 1200
|
!
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DEFINE DYNAMIC STICKY #NetRate2Actual360 = #Netrate2 * 30 / DAYS_DIFF(CURDATE ,

MONTHS_ADD(CURDATE,-1))
|

. DEFINE DYNAMIC STICKY #NetRate1Actual360 = #Netrate1 * 30 / DAYS_DIFF(CURDATE ,

MONTHS_ADD(CURDATE,-1))
]

. DEFINE TABLE "OC_CUMLOSS1" (37, 2) = "MONTH" "OC_CUMLOSS_FRAC1"

37.1 0.0175
38.1 0.01833333333
39.1 0.01916666667
40.1 0.02
41.1 0.02083333333
42.1 0.02166666667
43.1 0.0225
441 0.02333333333
45.1 0.02416666667
46.1 0.025
47.1 0.02583333333
48.1 0.02666666667
49.1 0.0275
50.1 0.028125
51.1 0.02875
52.1 0.029375
53.1 0.03
54.1 0.030625
55.1 0.03125
56.1 0.031875
57.1 0.0325
58.1 0.033125
59.1 0.03375
60.1 0.034375
61.1 0.035
62.1 0.03541667
63.1 0.03583333
64.1 0.03625
65.1 0.03666667
66.1 0.03708333
67.1 0.0375
68.1 0.03791667
69.1 0.03833333
70.1 0.03875
71.1 0.03916667
72.1 0.03958333
400.1 0.04

|

DEFINE TABLE "OC_CUMLOSS2" (37, 2)

37.1 0.0275
38.1 0.02895833
39.1 0.03041667
40.1 0.031875
41.1 0.03333333
42.1 0.03479167
43.1 0.03625
44.1 0.03770833
451 0.03916667

"MONTH" "OC_CUMLOSS_FRAC2"
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46.1 0.040625
4714 0.04208333
481 0.04354167
49.1 0.045
50.1 0.04604167
51.1 0.04708333
52.1 0.048125
53.1 0.04916667
54.1 0.05020833
55.1 0.05125
56.1 0.05229167
57.1 0.05333333
58.1 0.054375
59.1 0.05541667
60.1 0.05645833
61.1 0.0575
62.1 0.05779167
63.1 0.05808333
64.1 0.058375
65.1 0.05866667
66.1 0.05895833
67.1 0.05925
68.1 0.05954167
69.1 0.05983333
70.1 0.060125
711 0.06041667
72.1 0.06070833
400.1 0.061
)
DEFINE TABLE "NASAF" (5, 2) = "MONTH" "NAS_FRACAF"
36.1 0%
60.1 45%
72.1 80%
84.1 100%
96.1 300%
f
DEFINE DYNAMIC #AIOCA_SCHED = SCHED_AMOUNT("AIOCA")
DEFINE DYNAMIC #AIOCA_ENDBAL = SCHED_AMOUNT("AIOCA_BAL")
|
DEFINE DYNAMIC #AIOCF_SCHED = SCHED_AMOUNT("AIOGF")
DEFINE DYNAMIC #AIOCF_ENDBAL = SCHED_AMOUNT("AIOCF_BAL")
|
DEFINE DYNAMIC #AIONCA_SCHED = SCHED_AMOUNT("AIONCA")
DEFINE DYNAMIC #AIONCA_ENDBAL = SCHED_AMOUNT("AIONCA_BAL")
]
DEFINE DYNAMIC #AIONCF_SCHED = SCHED_AMOUNT("AIONCF")
DEFINE DYNAMIC #AIONCF_ENDBAL = SCHED_AMOUNT("AIONCF_BAL")
|
|
)
TOLERANCE WRITEDOWN_0LOSS 9999999999999.00
TOLERANCE INTEREST  9999999999999.00
|
DEFINE DYNAMIC STICKY #MVBAL = BBALC'MV1#1", "MV2#1", "MV3#1", "MV4#1", "MV5#1",
"MV6#1")
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DEFINE DYNAMIC STICKY #ALLBAL = BBAL("AV1", "AV2", "MV1", "MV2", "MV3", "MV4", "MV5""MVE")
DEFINE DYNAMIC STICKY #G1BAL =

BBAL("AFS#1","AF1#1" " AF2#1","AF3#1" "AF4#1" "MF1#1" "MF2#1" "MF3#1" "MF4#1" "MF5#1","MF6#1
II)

DEFINE DYNAMIC STICKY #CF_Percent = (COLL_PREV_BAL("2C_A") + COLL_PREV_BAL("2C_F"))/
COLL_PREV_BAL(2)

DEFINE DYNAMIC STICKY #NCF_Percent = (COLL_PREV_BAL{"2NC_A") +
COLL_PREV_BAL("2NC_F")) / COLL_PREV_BAL(2)

DEFINE DYNAMIC STICKY #NetWAC1 = COLL_| MISC("COUPON",1) / #G1BAL * 1200

IDEFINE DYNAMIC STICKY #NetWAC1 = COLL_|_MISC("COUPON",1)/ COLL_PREV_BAL(1) * 1200
IIDEFINE DYNAMIC STICKY #NetWAC2 = MAX(0,(COLL_|_MISC("COUPON"2) -
OPTIMAL_INTPMT("AIOC#1" "AIOC#2" "AIONC#1" "AIONC#2") -
OPTIMAL_INTPMT("AV1#1" "AV2#1")) / BBAL("AV2" )) * 1200

HDEFINE DYNAMIC STICKY #NetWAC2 = MAX(0,(COLL_|_MISC("COUPON" 2) -
OPTIMAL_INTPMT("AIOC#1" "AIOCH2" "AIONC#1" "AIONC#2") -

CAPPED OPTIMAL_INTPMT("AV1#1","AV2#1")} / BBAL( "AV1", "AV2", "MV1", "MV2", "MV3", "MV4",
"MV5" "MV6" )) * 1200

DEFINE DYNAMIC STICKY #NetWAC2 = IF CURMONTH LE 2 THEN 100 ELSE
MAX(0,(COLL_|_MISC("COUPON",2) - OPTIMAL_INTPMT("AIOC#1" "AIOC#2" “AIONC#1" "AIONC#2"))
J #ALLBAL) * 1200

DEFINE DYNAMIC STICKY #NetWAC2C = ( COLL_I_MISC("COUPON","2C_A") +
COLL_|_MISC("COUPON","2C_F") - OPTIMAL_INTPMT("AIOC#1" , "AIOC#2") ) / ($ALLBAL ) * 1200
DEFINE DYNAMIC STICKY #NetWAC2NC = ( COLL_I_MISC("COUPON" "2NC_A") +
COLL_|_MISC("COUPON","2NC_F") - OPTIMAL_INTPMT("AIONC#1" "AIONC#2") ) / (BBAL("AV2") +
(#NCF_Percent * BBAL("AV2"))) * 1200

DEFINE DYNAMIC STICKY #AI02_RATE =

OPTIMAL_INTPMT("AIOC#1" "AIOC#2" "AIONC#1","AIONC#2") / COLL_PREV_BAL(2) * 1200
DEFINE DYNAMIC STICKY #AI02C_RATE = OPTIMAL_INTPMT("AIOC#1" , "AIOCH#2") / (
BBAL("AV1") ) * 1200

DEFINE DYNAMIC STICKY #AI02NC_RATE = OPTIMAL_INTPMT("AIONC#1","AIONC#2") / (
COLL_PREV_BAL("2NC_A"} + COLL_PREV_BAL("2NC_F") ) * 1200

DEFINE DYNAMIC STICKY #YM_AV1 = ( OPTIMAL_INTPMT("CAP_IN12")/ BBAL("AV1") * 1200 )
DEFINE DYNAMIC STICKY #YM_AV2 = ( OPTIMAL_INTPMT("CAP_IN22") / BBAL("AV2”) * 1200 )
DEFINE DYNAMIC STICKY #YM_MV = ( OPTIMAL_INTPMT("CAP_IN32") / #MVBAL * 1200 )
DEFINE DYNAMIC STICKY #YM_ALL = ( OPTIMAL_INTPMT("CAP_IN12") / #ALLBAL * 1200 )

DEFINE DYNAMIC STICKY #AviCapRate1 = IF CURMONTH LE 2 THEN 100 ELSE #NetWAC1
DEFINE DYNAMIC STICKY #AvICapRate2C = IF CURMONTH LE 2 THEN 100 ELSE #NetWAC2C +
#YM_AV1

DEFINE DYNAMIC STICKY #AviCapRate2NC = IF CURMONTH LE 2 THEN 100 ELSE #NetWAC2NC +
#YM_AV2

DEFINE DYNAMIC STICKY #AviCapRate2 =IF CURMONTH LE 2 THEN 100 ELSE #NetWAC?2 +
#YM_MV

DEFINE DYNAMIC STICKY #AviCapRate = {F CURMONTH LE 2 THEN 100 ELSE #NetWAC2 +
#YM_ALL

DEFINE DYNAMIC STICKY #EffAviCapRate = IF CURMONTH LE 2 THEN 100 ELSE #AviCapRate *
30 / DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,-1))

DEFINE DYNAMIC STICKY #EffAviCapRate2 =IF CURMONTH LE 2 THEN 100 ELSE #AviCapRate2
* 30/ DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,-1))
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DEFINE DYNAMIC STICKY #EffAviCapRate2C = IF CURMONTH LE 2 THEN 100 ELSE
#AviCapRate2C * 30/ DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,-1))

DEFINE DYNAMIC STICKY #EffAviCapRate2NC = IF CURMONTH LE 2 THEN 100 ELSE
#AviCapRate2NC * 30 / DAYS_DIFF(CURDATE , MONTHS_ADD(CURDATE,-1))

DEFINE DYNAMIC STICKY #NetWAC2_scale =#NetWac2 * 30/ DAYS_DIFF(CURDATE ,
MONTHS_ADD(CURDATE,-1))

IW'TEST Variables

DEFINE DYNAMIC STICKY #Int_Test
DEFINE DYNAMIC STICKY #IO Test =
OPTIMAL_INTPMT("AIOC#1","AIOC#2","AIONC#1" "AIONC#2")

DEFINE DYNAMIC STICKY #BBAL _test = BBAL("AV1", "TAV2", "MV 1", "MV2",
"MV3", "MV4", "MV5","MVE")

COLL_I_MISC({"COUPON",2)

ITRANCHE "#AviCapRate1” SYMVAR
IITRANCHE "#EffAviCapRate2" SYMVAR
NTRANCHE "#EffAvICapRate2C" SYMVAR
IITRANCHE "#EffAvICapRate2NC" SYMVAR
I TRANCHE "#TURBOPAID1" SYMVAR
HTRANCHE "#TURBOPAID2" SYMVAR
ITRANCHE "#NasF_CROSS_TEST" SYMVAR
NTRANCHE "#NetWAC2C" SYMVAR
HTRANCHE "#NetWAC2NC" SYMVAR
ITRANCHE "#YM_AV1" SYMVAR
IITRANCHE "#NetWac2" SYMVAR
ITRANCHE "#EffAviCapRate” SYMVAR
ITRANCHE "#ALLBAL" SYMVAR
IITRANCHE "#YM_ALL" SYMVAR
NTRANCHE "#G1Bal" SYMVAR

HTRANCHE "#NetWAC2_scale” SYMVAR

!

IITRANCHE "#int_Test" SYMVAR
IITRANCHE "#10_Test" SYMVAR
HTRANCHE "#BBAL_test” SYMVAR

|

DEFINE DYNAMIC STICKY #CallTurbo = 1

UCalculate : #Dummy1t4 = #G2BAL
HCalculate : #Dummy8 = #AIO2_RATE
1Calculate : #Dummy9 = #YM_MV

INITIAL INDEX LIBOR_BMO 1.840
INITIAL INDEX CMT_1YR 1.990
INITIAL INDEX LIBOR_1MO 1.367
!
!
Tranche "CAP_IN12" PSEUDO HEDGE
Block $ 0.01 at 1.367 FLOAT NOTIONAL WITH FORMULA BEGIN ( #CapBal12 ); END (
#CapBal12End ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE FREQ M _
Delay 0 Dated 20040727 Next 20040825
{(1 * MIN(9.56, LIBOR_1MOQ)) + (-1 * #CapRate12))
0 999
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Tranche "CAP_IN22" PSEUDO HEDGE
Block $ 0.01 at 1.367 FLOAT NOTIONAL WITH FORMULA BEGIN ( #CapBal22 }; END (
#CapBal22End ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE FREQ M _
Delay 0 Dated 20040727 Next 20040825
((1 * MIN(0.00, LIBOR_1MO)) + (-1 * #CapRate22))
0 999
f
Tranche "CAP_IN32" PSEUDO HEDGE
Block $ 0.01 at 1.367 FLOAT NOTIONAL WITH FORMULA BEGIN ( #CapBal32 ); END (
#CapBal32End ); _
DAYCOUNT ACTUAL360 BUSINESS DAY NONE FREQ M _
Delay 0 Dated 20040727 Next 20040825
((1 * MIN(0.00, LIBOR_1MO)) + (-1 * #CapRate32))
0 999

!
!
!
!
!

Tranche "AIOC" SEN_CPT |0 | PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 58874000.00 at 4 GROUP "2C_A" FREQ M NOTIONAL WITH FORMULA BEGIN ( MIN(
COLL_PREV_BAL("2C_A"), #AIOCA_SCHED )); _
END ( MIN( COLL_BAL("2C_A"), #AIOCA_ENDBAL ))
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
Block 10376000.00 at 4 GROUP "2C_F" FREQ M NOTIONAL WITH FORMULA BEGIN { MIN(
COLL_PREV_BAL("2C_F"), #AlOCF_SCHED )); _
END ~( MIN( COLL_BAL("2C_F"), #AlOCF_ENDBAL ))
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825

Lp—

3

!

Tranche "AIOCA" PSEUDO COMPONENT
Block USE PCT 0.0 100.0 OF "AIOC#1"
|
Tranche "AIOCF" PSEUDO COMPONENT
Block USE PCT 0.0 100.0 OF "AIOC#2"
|
Tranche "AIONC” SEN_CPT_IO ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 58903000.00 at 4 GROUP "2NC_A" FREQ M NOTIONAL WITH FORMULA BEGIN ( MIN(
COLL_PREV_BAL{"2NC_A"), #AlONCA_SCHED )); _
END ( MIN( COLL_BAL("2NC_A"), #AIONCA_ENDBAL )); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
Block 10347000.00 at 4 GROUP "2NC_F" FREQ M NOTIONAL WITH FORMULA BEGIN ( MIN(
COLL_PREV_BAL("2NC_F"), #AIONCF_SCHED )); _
CEND ( MIN( COLL_BAL("2NC_F"), #AIONCF_ENDBAL )); _
DAYCOUNT 30360 BUSINESS_ DAY NONE _
Delay 24 Dated 20040701 Next 20040825
f
Tranche "AIONCA" PSEUDO COMPONENT
Block USE PCT 0.0 100.0 OF "AIONC#1"
|

.Tranche "AIONCF" PSEUDO COMPONENT
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Block USE PCT 0.0 100.0 OF "AIONC#2"
!
Tranche "AF5" MEZ_NAS_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 39753000.00 at 4.97 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 )
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825

{ IF ((COLL_BAL("LAGMON_1",1) / #OrigCollBal1) < 20%) THEN 5.47 ELSE 4.97 )

0 999
|
Tranche "AF1" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01),
Block 181000000.00 at 1.567 GROUP 1 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #AviCapRatet ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825

(1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1",1) / #OrigColiBal1) < 20%) THEN 0.4 ELSE 0.2 ))

0.20 999
!
Tranche "AF2" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 107777000.00 at 4.06 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
(4.06)
0 999
!
Tranche "AF3" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 19000000.00 at 5.12 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
(5.12)
0 999
!
Tranche "AF4" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 50000000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
(IF ((COLL_BAL("LAGMON_1",1} / #OrigColiBal1) < 20%) THEN 6.0 else 5.5 )
0 999
!
Tranche "MF1" SEN_FIX_CAP ! PAID_ DOWN_WHEN (COLL_BAL LT 0.01);
Block 22847000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
(IF ((COLL_BAL("LAGMON_1",1} / #OrigColiBal1) < 20%) THEN 6.0 else 5.5 )
0 999
1
Tranche "MF2" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 17135000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 ), _
DAYCOUNT 30360 BUSINESS DAY NONE _
Delay 24 Dated 20040701 Next 20040825
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(JF ({COLL_BAL("LAGMON_1",1) / #0rigCollBal1) < 20%) THEN 6.0 else 5.5 )
0 999
1
Tranche "MF3" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01),
Block 5712000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 }; _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
( IF ((COLL_BAL("LAGMON_1",1) / #OrigColiBalt) < 20%) THEN 6.0 else 5.5 )
0 999
I
Tranche "MF4" MEZ FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01),
Block 4569000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE { #AviCapRate1 )
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
(IF ((COLL_BAL("LAGMON_1",1)/ #0rigColiBal1) < 20%) THEN 6.0 else 5.5)
0 995
|
Tranche "MF5" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01});
Block 4569000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 ); _
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
(IF ((COLL_BAL("LAGMON_1",1) / #0OrigColiBal1) < 20%) THEN 6.0 else 5.5)
0 999
!
Tranche "MF6" MEZ_FIX_CAP ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 4568000.00 at 5.5 GROUP 1 FREQ M FLOAT _
COUPONCAP 30360 NONE ( #AviCapRate1 )
DAYCOUNT 30360 BUSINESS_DAY NONE _
Delay 24 Dated 20040701 Next 20040825
( IF ((COLL_BAL("LAGMON_1",1)/ #CrigCollBalt) < 20%) THEN 6.0 else 5.5 )
0 999
!
Tranche "AV1" SEN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 309301000.00 at 1.647 GROUP "2C_A" FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetWAC2 ), _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825
(1 *LIBOR_1MO + ( IF ({COLL_BAL("LAGMON_1",2) / #0rigColIBal2) < 20%) THEN 0.56 ELSE 0.28
))
0.34 10
I
Tranche "AV2" SEN_FLT | PAID_DOWN_WHEN (COLL_BAL LT 0.01),
Block 309304000.00 at 1.667 GROUP "2C_F" FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE { #NetWAC2 }); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825
(1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1",2) / #0OrigColIBal2) < 20%) THEN 0.6 ELSE 0.3))
0.30 10
!
Tranche "MV1" SEN_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 48300000.00 at 1.967 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetWAC2 ); _
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DAYCOUNT ACTUAL360 BUSINESS_DAY NONE __
Delay 0 Dated 20040727 Next 20040825
(1 *LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1",2)/ #OrigColiBal2) < 20%) THEN 0.9 ELSE 0.6 ))
0 10
]
Tranche "MV2" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 39011000.00 at 2.567 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE { #NetWAC2 ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825
(1 * LIBOR_1MOQO + (IF ((COLL_BAL("LAGMON_1",2} / #COrigColiBal2) < 20%) THEN 1.8 ELSE 1.2))
¢ t0
[
Tranche "MV3" MEZ_FLT ! PAID-DOWN_WHEN (COLL_BAL LT 0.01);
Block 11146000.00 at 2.767 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetWAC2 }; _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825
{1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1",2) / #CrigColIBal2) < 20%) THEN 2.1 ELSE 1.4))
0 10
!
Tranche "MV4" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01),
Block 11146000.00 at 3.217 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetWAC2 ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay O Dated 20040727 Next 20040825
(1 *LIBOR_1MO + ( IF ((COLL_BAL{"LAGMON_1",2) / #0rigCollBal2) < 20%) THEN 2.775 ELSE
1.85))
0 10
I
Tranche "MV5" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 7431000.00 at 3.417 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetWAC2 ), _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825
(1 * LIBOR_1MO + (IF ((COLL_BAL{"LAGMON_1" ,2) / #0rigColiBal2} < 20%) THEN 3.075 ELSE
2. 05 )
10
!
Tranche "MV6" MEZ_FLT ! PAID_DOWN_WHEN (COLL_BAL LT 0.01);
Block 7430000.00 at 4.367 GROUP 2 FREQ M FLOAT RESET M _
COUPONCAP 30360 NONE ( #NetWAC2 ); _
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE _
Delay 0 Dated 20040727 Next 20040825
(1 * LIBOR_1MO + ( IF ((COLL_BAL("LAGMON_1",2) / #0rigCollBal2) < 20%) THEN 4.5 ELSE 3))
3.75 10
!
Tranche "R_1" SEN_RES
Block 456930761.12 at 0 GROUP 1 NOTIONAL WITH GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
FREQM Delay 24 Dated 20040701 Next 20040825
]
Tranche "R_PP_1" JUN_PEN_NO
Block 456930761.12 at 0 GROUP 1 NOTIONAL WITH GROUP 1 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
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FREQ M Delay 24 Dated 20040701 Next 20040825
!
Tranche "R_2" SEN_RES
Block 743069238.88 at 0 GROUP 2 NOTIONAL WITH GROUP 2 _
DAYCOUNT 30360 BUSINESS_DAY NONE _
FREQM Delay 24 Dated 20040701 Next 20040825
'
Tranche "R_PP_2" JUN_PEN _NO
Block 743069238.88 at 0 GROUP 2 NOTIONAL WITH GROUP 2 _
DAYCOUNT 30360 BUSINESS DAY NONE _
FREQ M Delay 24 Dated 20040701 Next 20040825
[
Tranche "MV" PSEUDO
Block USE PCT 100.0 100.0 of MV1#1
Block USE PCT 100.0 100.0 of MV2#1
Block USE PCT 100.0 100.0 of MV3#1
Block USE PCT 100.0 100.0 of MV4#1
Block USE PCT 100.0 100.0 of MV5#1
Block USE PCT 100.0 100.0 of MV6#1
!
Tranche "MF" PSEUDO
Block USE PCT 100.0 100.0 of MF1#1
Block USE PCT 100.0 100.0 of MF2#1
Block USE PCT 100.0 100.0 of MF3#1
Block WUSE PCT 100.0 100.0 of MF4#1
Block USE PCT 100.0 100.0 of MF5#1
Block USE PCT 100.0 100.0 of MF6#1
!
Tranche "AlO" PSEUDO
Block USE PCT 100.0 100.0 of AIOC#1
Block USE PCT 100.0 100.0 of AIOC#2
Block USE PCT 100.0 100.0 of AIONC#1
Block USE PCT 100.0 100.0 of AIONC#2
!
Tranche "F" PSEUDO
Block USE PCT 100.0 100.0 of MF1#1
Block USE PCT 100.0 100.0 of MF2#1
Block USE PCT 100.0 100.0 of MF3#1
Block USE PCT 100.0 100.0 of MF4#1
Block USE PCT 100.0 100.0 of MF5#1
Block USE PCT 100.0 100.0 of MF6#1
Block USE PCT 100.0 100.0 of AF5#1
Block USE PCT 100.0 100.0 of AF1#1
Block USE PCT 100.0 100.0 of AF2#1
Block USE PCT 100.0 100.0 of AF3#1
Block USE PCT 100.0 100.0 of AF4#1
]
Tranche "V" PSEUDO
Block USE PCT 100.0 100.0 of MV1#1
Block USE PCT 100.0 100.0 of MV2#1
Block USE PCT 100.0 100.0 of MV3#1
Block USE PCT 100.0 100.0 of MV4#1
Block USE PCT 100.0 100.0 of MV5#1
Block USE PCT 100.0 100.0 of MV6#1
Block USE PCT 100.0 100.0 of AV1#1
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Block USE PCT 100.0 100.0 of AV2#1

.Tranche "ViO" PSEUDO

!

!

!

|

!

!

Block USE PCT 100.0 100.0 of MV1#1
Block USE PCT 100.0 100.0 of MV2#1
Block USE PCT 100.0 100.0 of MV3#1
Block USE PCT 100.0 100.0 of MV4#1
Block USE PCT 100.0 100.0 of MV5#1
Block USE PCT 100.0 100.0 of MVG6#1
Block USE PCT 100.0 100.0 of AV1#1
Block USE PCT 100.0 100.0 of AV2#1
Block USE PCT 0.0 100.0 of AIOC#1
Block USE PCT 0.0 100.0 of AIOC#2
Block USE PCT 0.0 100.0 of AIONC#1
Block USE PCT 0.0 100.0 of AIONC#2

Tranche "#NetRate" SYMVAR

Tranche "#NetRate1" SYMVAR

Tranche "#NetRate1Actual360" SYMVAR

Tranche "#NetRate2" SYMVAR

Tranche "#NetRate2Actual360" SYMVAR

Tranche "#NetRate1F" SYMVAR
Tranche "#NetRate2C_A" SYMVAR
Tranche "#NetRate2C_F" SYMVAR
Tranche "#NetRate2NC_A" SYMVAR
Tranche "#NetRate2NC_F" SYMVAR
Tranche "#0OC1" SYMVAR

Tranche "#SpecOCTargt” SYMVAR

Tranche "#OC2" SYMVAR
Tranche "#SpecOCTarg2" SYMVAR

;l'ranche "DEAL_PLUGIN"” PSEUDO

Block USE PCT 100.0 100.0 OF "AF5#1"
Block USE PCT 100.0 100.0 OF "AF1#1"
Block USE PCT 100.0 100.0 OF "AF2#1"
Block USE PCT 100.0 100.0 OF "AF3#1"
Bliock USE PCT 100.0 100.0 OF "AF4#1"
Block USE PCT 100.0 100.0 OF "MF1#1"
Block USE PCT 100.0 100.0 OF "MF2#1"
Block USE PCT 100.0 100.0 OF "MF3#1"
Block USE PCT 100.0 100.0 OF "MF4#1"
Block USE PCT 100.0 100.0 OF "MF5#1"
Block USE PCT 100.0 100.0 OF "MF6#1"
Block USE PCT 100.0 100.0 OF "AV1#1”
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Block USE PCT 100.0 100.0 OF "AV2#1"
Block USE PCT 100.0 100.0 OF "MV 1#1"
Block USE PCT 100.0 100.0 OF "MV2#1"
Block USE PCT 100.0 100.0 OF "MV3#1"
Biock USE PCT 100.0 100.0 OF "MV4#1"
Block USE PCT 100.0 100.0 OF "MV5#1"
Block USE PCT 100.0 100.0 OF "MV6#1"
Block USE PCT 0.0 100.0 OF "R_1#1"
Block USE PCT 0.0 100.0 OF "R_2#1"
Block USE PCT 0.0 100.0 CF "R_PP_1#1"
Block USE PCT 0.0 100.0 OF "R_PP_2#1"
Biock USE PCT 0.0 100.0 OF "AlOC#1"
Block USE PCT 0.0 100.0 OF "AIOC#2"
Block USE PCT 0.0 100.0 OF "AIONC#1"
Block USE PCT 0.0 100.0 OF "AIONC#2"

|

N

DEFINE PSEUDO_TRANCHE COLLAT _

Delay 24 Dated 20040701 Next 20040825 Settle 20040727

DEFINE PSEUDO_TRANCHE COLLAT GROUP 1 _

Delay 24 Dated 20040701 Next 20040825 Settle 20040727

DEFINE PSEUDO_TRANCHE COLLAT GROUP 2 _

Delay 24 Dated 20040701 Next 20040825 Settle 20040727

. RESERVE_FUND "YmRsvFnd1" FUNDING_FROM RULES

. RESERVE_FUND "YmRsvFnd2" FUNDING_FROM RULES

' HEDGE "CAP12" _
TYPE CAP _

LEG "FLT" DEAL_RECEIVES OPTIMAL_INTPMT "CAP_IN12"

t

HEDGE "CAP22" _
TYPE CAP _

!

HEDGE "CAP32" _
TYPE CAP _

LEG "FLT"  DEAL_RECEIVES OPTIMAL_INTPMT "CAP_IN32"

CREDIT_SUPPORT_BASIS GROUP_DEAL
|

CLASS"AF5"  NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_{NT COUPONCAP TRUE _

- ‘IAFS"
CLASS "AF1”  NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= HAF1 "
CLASS "AF2" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= |IAF2"

LEG "FLT" DEAL_RECEIVES OPTIMAL_INTPMT "CAP_JN22"
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CLASS "AF3" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= "AF3"
CLASS "AF4"  NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= IIAF4"
CLASS "MF1" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE __
SHORTFALL_EARN_INT COUPONCAP TRUE __

= "MF1 "
CLASS "MF2" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= "MF2"
CLASS "MF3"  NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= "MF3"
CLASS "MF4" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= IIMF4II
CLASS "MF5” NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= IIMFSH
CLASS "MFg" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

- "MF6II
CLASS "RESID_1" ="R_1#1""R_PP_1#1"

CLASS "X" = "AIOC#1" "AIONC#2" "AIONC#1" "AIOC#2"

CLASS "AV1" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= IIAV1 n
CLASS"AV2"  NO_BUILD_TRANCHE _ .

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

- "AV2I|
CLASS "MV1"  NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

- I?MV1 "
CLASS "Mv2" NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

= "MV2"
CLASS "MV3"  NO_BUILD_TRANCHE _

SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _

- "MVs”
CLASS "Mv4" NO_BUILD_TRANCHE _
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SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= "MV4"

CLASS "MV5"  NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= "MV5"

CLASS "MV6"  NO_BUILD_TRANCHE _
SHORTFALL_PAYBACK COUPONCAP TRUE _
SHORTFALL_EARN_INT COUPONCAP TRUE _
= "MV6"

CLASS "RESID_2" ="R_2#1""R_PP_2#1"

CLASS "AFNN" DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA _
= "AF1{" "AF2" "AF3" "AF4"

CLASS"AF"  WRITEDOWN_BAL PRORATA ALLOCATION _
= "AF5" "AFNN"

CLASS"AV"  DISTRIB_CLASS PRORATA WRITEDOWN_BAL PRORATA ALLOCATION _
= "AV1" "AV2"

!

!

CLASS "GRP1" _

WRITEDOWN_BAL RULES _

DISTRIB_CLASS RULES _

SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE _

SHORTFALL_EARN_INT INTEREST TRUE _

= "AF" "MF1" "MF2" "MF3" "MF4" "MF5" "MF6" "RESID_1"
CLASS "GRP2" _

WRITEDOWN_BAL RULES _

DISTRIB_CLASS RULES _

SHORTFALL_PAYBACK PRINCIPAL_LOSS TRUE _

SHORTFALL_EARN_INT INTEREST TRUE _

= "X AV UMV MV2" "MV3" "MV4" “MV5" “MV6" "RESID_2"
|

. CLASS "ROOT" ROOT_LIST ="GRP1" "GRP2"
!

"GROUPO ROOT =12
!

. DEFINE PSEUDO_TRANCHE CLASS "AF" Délay 24 Dated 20040701 Next 20040825
DAYCOUNT 30360 BUSINESS_DAY -NONE
!
DEFINE PSEUDO_TRANCHE CLASS "AV" Delay 0 Dated 20040725 Next 20040825
DAYCOUNT ACTUAL360 BUSINESS_DAY NONE
!
DEFINE PSEUDO_TRANCHE CLASS "AFNN" Delay 24 Dated 20040701 Next 20040825
DAYCOUNT 30360 BUSINESS_DAY NONE
!
!
CROSSOVER When 0
!
TRIGGER "StepUp-DigRatio1” _
FULL NAME "Group 1Step Up Delinquency Trigger" _
ORIG_TESTVAL 0.000% _
TESTVAL ( #TrigDelingFrac1); _




ORIG_TARGETVAL 2% _
TARGETVAL (2%); _
TRIGVAL LODIFF
]
TRIGGER "StepUp-CumLoss1" _
FULL NAME "Group 1Step Up Cumulative Loss Trigger” _
ORIG_TESTVAL 0.000% _
TESTVAL { #TrigCumlLossFract); _
ORIG_TARGETVAL 1.75% _
TARGETVAL (#CumLossShft1); _
TRIGVAL LODIFF
]
TRIGGER "StepUp-DigEnh1”™ _
FULL_NAME "Group 1Step Up Enhancement Delinquency Trigger" _
ORIG_TESTVAL 0.000% _
TESTVAL ( #TrigEnhFrac1); _
ORIG_TARGETVAL 6.49997397575079% __
TARGETVAL (#ReqgPerc1)
TRIGVAL LODIFF

!
TRIGGER "STEPUP_TRIGGER1" _
FULL_NAME "Group 1Step Up Trigger” _
DEFINITION "A Step Up Trigger exists, if__
:(1) the quotient of (A) the aggregate principal balance of all_
mortgage loans 90 or more days delinquent, averaged over previous 1 months _
and (B) the principal balance of the loans, exceeds 2%._
or;(2) a percentage calculated as the quotient of the amount of cumulative_
realized losses divided by the original collateral balance exceeds the target defined by a schedule;_

~Month <= %,;_
37 1.75%; _
38 1.833333333%,; _
39 1.916666667%; _
40 2%; _
41 2.083333333%,; _
42 2.166666667%; _
43 2.25%; _
44 2.333333333%; _
45 2.416666667%,; _
46 2.5%; _
47 2.583333333%; _
48 2.666666667%; _
49 2.75%; _
50 2.8125%; _
51 2.875%; _
52 2.9375%; _
53 3%, _
54 3.0625%,; _
55 3.125%; _
56 3.1875%; _
57 3.25%,; _
58 3.3125%; _
59 3.375%; _
60 3.4375%; _
61 3.5%,; _
62 3.541667%,; _
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63 3.583333%;

64 3.625%; _

65 3.666667%; _
66 3.708333%; _
67 3.75%; _

68 3.791667%; _
69 3.833333%; _
70 3.875%; _

71 3.916667%; _
72 3.958333%; _
400 4%;

or;(3) the aggregate principal balance of all delinquent loans * 1_
as a percentage of the respective collateral balance exceeds :_
50% * the Senior Enhancement Percentage.”_
IMPACT  "If a Step Up Trigger is in effect the OC target will change to_
the [ast value before the trigger occurred if a stepdown has not occurred,
or % of the balance when the trigger first occurred if a stepdown has occurred.” _
TRIGVAL FORMULA ( min(TRIGGER("StepUp-DIigRatio1","TRIGVAL"),
TRIGGER("StepUp-Cumloss1","TRIGVAL"), TRIGGER("StepUp-DIqEnh1","TRIGVAL")));
!

TRIGGER "StepUp-DIqRatio2" _
FULL_NAME "Group 2Step Up Delinquency Trigger" _
ORIG_TESTVAL 0.000% _
TESTVAL ( #TrigDelingFrac2); _
ORIG_TARGETVAL 2% _
TARGETVAL (2%); _
TRIGVAL LODIFF

I

TRIGGER "StepUp-CumLoss2" _
FULL_NAME "Group 2Step Up Cumulative Loss Trigger" _
ORIG_TESTVAL 0.000% _
TESTVAL ( #TrigCumLossFrac2); _
ORIG_TARGETVAL 2.750000% _
TARGETVAL (#CumLossShit2); _
TRIGVAL LODIFF

]

TRIGGER "StepUp-DIgEnh2" _
FULL NAME "Group 2Step Up Enhancement Delinquency Trigger" _
ORIG_TESTVAL 0.000% _
TESTVAL ( #TrigEnhFrac2); _
ORIG_TARGETVAL 6.95125789530113% _
TARGETVAL (#ReqPerc2); _
TRIGVAL LODIFF

!

TRIGGER "STEPUP_TRIGGER2" _
FULL_NAME "Group 2Step Up Trigger” _
DEFINITION "A Step Up Trigger exists, if

(1) the quotient of (A) the aggregate principal balance of all_

mortgage loans 90 or more days delinquent, averaged over previous 1 months _

and (B) the principal balance of the loans, exceeds 2%._

or;(2) a percentage calculated as the quotient of the amount of cumulative _

realized losses divided by the original collateral balance exceeds the target defined by a schedule;_

Month <= Yo;_
37 2.750000%; _
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38 2.895833%;

39 3.041667%; _
40 3.187500%; _
41 3.333333%; _
42 3.479167%; _
43 3.625000%; _
44 3.770833%; _
45 3.916667%; _
46 4.062500%; _
47 4.208333%; _
48 4.354167%; _
49 4.500000%; _
50 4.604167%; _
51 4.708333%; _
52 4.812500%; _
53 4.916667%; _
54 5.020833%; _
55 5.125000%; _
56 5.229167%; _
57 5.333333%; _
58 5.437500%; _
59 5.541667%; _
60 5.645833%: _
61 5.750000%; _
62 5.779167%; _
63 5.808333%,; _
64 5.837500%; _
65 5.866667%; _
66 5.895833%; _
67 5.925000%; _
68 5.954167%; _
69 5.983333%; _
70 6.012500%; _
71 6.041667%; _
72 6.070833%;

400 6.100000%; _

or;{3) the aggregate principal balance of all delinguent loans * 1_
as a percentage of the respective collateral balance exceeds :_
41.50% * the Senior Enhancement Percentage.”
IMPACT  "if a Step Up Trigger is in effect the OC target will change to_
the last value before the trigger occurred if a stepdown has not occurred,
or % of the balance when the trigger first occurred if a stepdown has occurred.” _
TRIGVAL FORMULA ( min(TRIGGER("StepUp-DIgRatio2","TRIGVAL"),
TRIGGER("StepUp-CumbLoss2","TRIGVAL"), TRIGGER("StepUp-DIgEnh2","TRIGVAL")));
!

OPTIONAL REDEMPTION: “Cleanup1” _
WHEN_EXPR ( COLL_BAL(1)/ #OrigColiBalt < 20% ); _
TARGET GROUP "F" _
PRICE_P ( COLL_BAL(1)); _
DISTR_P RULES "OPTR_GROUP_1"

!

OPTIONAL REDEMPTION: "Cleanup2” _
WHEN_EXPR ( COLL_BAL(2) / #OrigCollBal2 < 20% ); _
TARGET GROUP "2C_A" & "2C_F" & "2NC_A" & "2NC_F" _
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PRICE_P (COLL_BAL(2) ); _
DISTR_P RULES "OPTR_GROUP_2"
!
|
INTEREST_SHORTFALL GROUP 1 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
!
INTEREST_SHORTFALL GROUP 2 FULL_PREPAY Compensate Pro_rata _
PARTIAL_PREPAY Compensate Pro_rata _
LOSS NO_Compensate SUBORDINATED ACCUM
{

'DEFINE MACRO BLOCK #AF_Int =
{

from : CLASS ( "AF")
pay : CLASS INTEREST PRO_RATA ("AF5":; "AFNN" )

from : CLASS ( "AFNN")
pay: CLASS INTEREST PRO_RATA ("AF1"; "AF2"; "AF3"; "AF4" )

}
DEFINE MACRO BLOCK #AF_InS =
{

from : CLASS ("AF")
pay : CLASS INTSHORT PRO_RATA ( "AF5", "AFNN")

from : CLASS { "AFNN")
pay : CLASS INTSHORT PRO_RATA ("AF1"; "AF2";, "AF3"; "AF4" )

}
DEFINE MACRO BLOCK #AF_Prn =
{

calculate : #NasCeilAF = MIN ( BBAL("AF5"), CASH_ACCOUNT("AF"), #NasFracAF * #NasShiftAF *
CASH_ACCOUNT("AF") )

subject to : CEILING ( #NasCeilAF )
from : CLASS ("AF")
pay : CLASS BALANCE SEQUENTIAL ("AF5")

from : CLASS ("AF")
pay : CLASS BALANCE SEQUENTIAL ("AFNN", "AF5")

from . CLASS { "AFNN")
pay : CLASS BALANCE SEQUENTIAL ( "AF1", "AF2", "AF3", "AF4")

from : CLASS ( "AF5")
pay: SEQUENTIAL ( "AF5#1")

page 3 ot (4




from : CLASS ("AF1")
pay: SEQUENTIAL ( "AF1#1")

from : CLASS ("AF2")
pay : SEQUENTIAL ( "AF2#1")

from : CLASS ("AF3")
pay : SEQUENTIAL ( "AF3#1" )

from : CLASS ("AF4")
pay : SEQUENTIAL ("AF4#1")

}
DEFINE MACRO BLOCK #MF1_Prn =
{

from : CLASS ( "MF1")
pay : SEQUENTIAL ("MF1#1")

}
DEFINE MACRO BLOCK #MF2_Prn =
{

from : CLASS ("MF2")
pay: SEQUENTIAL ("MF2#1™")

}
DEFINE MACRO BLOCK #MF3_Prn =

{

from : CLASS ( "MF3")
pay : SEQUENTIAL ( "MF3#1" )

}
DEFINE MACRO BLOCK #MF4_Prn =
{

from : CLASS ( "MF4")
pay : SEQUENTIAL ( "MF4#1")

}
DEFINE MACRO BLOCK #MF5_Prn =
{

from : CLASS ( "MF5")
pay : SEQUENTIAL ( "MF5#1")

}
DEFINE MACRO BLOCK #MF6_Prn =
{

from : CLASS ( "MF6")
pay: SEQUENTIAL ( "MF6#1" )
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}
DEFINE MACRO BLOCK #AV_int =
{

from . CLASS ( "AV")
pay: CLASS INTEREST PRO_RATA ("AV1"; "AV2")

}
DEFINE MACRO BLOCK #AV_InS =
{

from : CLASS ("AV")
pay : CLASS INTSHORT PRO_RATA ( "AV1"; "AV2" )

}
DEFINE MACRO BLOCK #AV_Prn[1] =

{
when : IS_TRUE( {#1})
calculate : #SeniorPrinc2 = #PrincPmt2 / #DistribAmt2 * #ClassAVPDA
calculate : #SeniorXtraP2 = #ClassAVPDA - #SeniorPrinc2

!
Harnannnang

! Update for Conf/Non-Conf !
THIERRRE N

calculate : #SeniorPDA2C = MIN{ BBAL{"AV1"), (#SeniorPrinc2 * #PrincFrac2C) +
{(#SeniorXtraP2 * #XtraPFrac2C))
calculate : #SeniorPDA2NC = MIN( BBAL("AV2"), (#SeniorPrinc2 * #PrincFrac2NC) +

{(#SeniorXtraP2 * #XtraPFrac2NC))

from : SUBACCOUNT ( #SeniorPDA2C, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ( "AV1")

from : SUBACCOUNT ( #SeniorPDA2NC, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ( "AV2")

from : CLASS ("AV")
pay: CLASS BALANCE PRO_RATA ("AV1"; "AV2")

from : CLASS ("AV1")
pay : SEQUENTIAL ("AV1#1")

from : CLASS ("AV2")
pay: SEQUENTIAL ( "AV2#1" )

}
DEFINE MACRO BLOCK #MV1_Prn =
{

from : CLASS ("MV1") _
pay : SEQUENTIAL ( "MV1#1")
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DEFINE MACRO BLOCK #MV2_Prn =
{

from : CLASS ("MV2")
pay : SEQUENTIAL ( "MV2#1")

}
DEFINE MACRO BLOCK #MV3_Prn =
{

from : CLASS ("MV3")
pay : SEQUENTIAL ("MV3#1")

}
DEFINE MACRO BLOCK #MV4_Prn =
{

from : CLASS ("MV4")
pay . SEQUENTIAL ( "MV4#1")

}
DEFINE MACRO BLOCK #MV5_Prn =
{

from : CLASS ( "MV5")
pay : SEQUENTIAL ( "MV5#1" )

}
DEFINE MACRO BLOCK #MV6_Prn =

{

from : CLASS ("MVE")
pay : SEQUENTIAL ("MV6#1" )

}

!
!
CMO Block Payment Rules

from : CASH_ACCOUNT (100, GROUP 1)
subject to : CEILING ( (COLL("PREPAYPENALTY",1) * (100%)) )
pay : CREDIT_ENHANCEMENT ("YmRsvFnd1")

from : CASH_ACCOUNT (100, GROUP 2)
subject to : CEILING ( (COLL("PREPAYPENALTY",2) * (100%)) )
pay : CREDIT_ENHANCEMENT ("YmRsvFnd2")

calculate : #HedgePaySave2 = 0.00

calculate : #Coll_11 = COLL_I(1)- COLL_YM(1) + CF_REINV_INCOME * COLL_CF(1)/COLL_CF
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caiculate : #Coll_P1 = COLL_P(1)

calculate : #Coll_I2 = COLL_I(2) - COLL_YM(2) + CF_REINV_INCOME * COLL_CF(2)/COLL_CF
+ HEDGE("CAP12" "ACTUAL_PMT") + HEDGE("CAP22" "ACTUAL_PMT") +
HEDGE("CAP32" "ACTUAL_PMT")

calcuiate : #Coll_P2 = COLL_P(2)
calculate : #Princ1 =COLL_P(1)
| calculate : #interest1 = COLL_I(1)
| calculate : #Princ2 = COLL_P(2)
| calculate : #Interest2 = COLL_I(2)
| calculate : #PrevSpecOC1 = #SpecOCTarg1
| calculate : #CurrentOCA = MAX( 0, COLL_BAL(1) - (BBAL("AF5#1", "AF1#1", "AF2#1", "AF3#1",
','AF4#1", "ME1#1", "MF2#1", "ME3#1", "MF4#1", "MF5#1", "MF6#1") - #Princ1))
- calculate : #XSSpread1 = MAX( 0, #interest1 - { COLL_YM(1) * (100% - 60%)) -
OPTIMAL_INTPMT("GRP1") - INTSHORT_ACCUM("GRP1") + COUPONCAP_SHORTFALL("GRP1"))
| calculate : #FloorOCTotall = #FloorOCTarg1
| calculate : #StepOCTarg1 = COLL_BAL(1) * #StepOCFrac1

!
calculate : #StepDownDatePass1 = CURMONTH GE #StepDownDate1
|
{{ppeweers* BEGINNING OF SENIOR ENHANCEMENT PCT CALCULATION **xexsaxx
M ASSUME STEPDOWN IN ORDER TO CALCULATE SENIOR ENHANCMENT PCT

calculate : #SpecOCTarg1 = MAX( MIN( #InitOCTarg1, #StepOCTarg1 ), #FloorOCTotal1 )
: calculate ; #SpecOCTarg1 = MIN( #SpecOCTarg1, COLL_BAL(1))
. calculate : #SpecOCTarg!1 = #0ctvall
| calculate : #OCDeficiency1 = MAX(0, #SpecOCTarg1 - #CurrentQC1)
| calculate : #OCSurplus1 = MINMAX(0, #CurrentOC1 - #SpecOCTargt, COLL_P(1))
| calculate : #PrincPmt1 = MAX(0, COLL_P{1) - #OCSurplus1)
| calculate : #XSIintRem1 = MAX( 0, #interest1 - ( COLL_YM(1) * (100% - 60%)) -

OPTIMAL_INTPMT("GRP1") - INTSHORT_ACCUM("GRP1") + #OCSurplus1 +
COUPONCAP_SHORTFALL{"GRP1"))

calculate : #XS81 = #interestt

caicuiate : #X82 =- ( COLL_YM(1) * (100% - 60%}))

calculate : #XS3 = - OPTIMAL_INTPMT("GRP1™)

calculate : #XS4 = - INTSHORT_ACCUM("GRP1")

calculate : #XS85 = #OCSurplus1

calculate : #XS6 = COUPONCAP_SHORTFALL("GRP1")

calculate : #SubDefic1 = MAX ( 0, ( BBAL("GRP1") - #Princ1 ) - COLL_BAL(1) )
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calculate : #AddPrinc1 = MIN({ #XSIntRem1, #SubDefic1 )

calculate : #XSIntRem1 = MAX( 0, #XSIntRem1 - #AddPrinc1 )
!
calculate : #XtraPDA1 = MIN{ #OCDeficiency1, #XSintRem1 )
calculate : #XSintRem1 = MAX( 0, #XSIntRem1 - #XtraPDA1 )
!
!
calculate : #DistribAmt1 = #PrincPmtt + #AddPrinct + #XtraPDA1
I
calculate : #ClassAFPDA = BBAL("AF5", "AF1", "AF2", "AF3", "AF4") _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #AFTargPct * COLL_BAL(1))
calculate : #ClassAFPDA = MAX( 0.0, MIN(BBAL("AF5", "AF1", "AF2", "AF3", "AF4"),
#ClassAFPDA )
calculate : #ClassAFPDA = MAX( 0, MIN( #ClassAFPDA, #DistribAmt1 ) )

!
!
Jrereeees END OF SENIOR ENHANCEMENT PCT CALCULATION *#esxwss
!
calculate ; #SenEnhancePct1 = (COLL_BAL(1) - (BBAL("AF") - #ClassAFPDA }) f COLL_BAL(1)
!
calculate : #StepDownBal1 = (#SenEnhancePct1 - #SpecSenEnhPct1) + 1E-8 GE 0.00
!
calculate : #StepDown1 = #StepDown1 OR ( BBAL("AF") LT 0.01 ) OR ( #StepDownDatePasst
AND #StepDownBal1 )
|

calculate : #TrigDelingFrac1 = AVG_COLL("RATE",-1,3,1,1)
!

calculate : #ReqgPerct =0.43 * (COLL_PREV_BAL(1) - BBAL("AF") }/ COLL_PREV_BAL(1)
1

calculate : #TrigEnhFract =1*AVG_COLL("RATE"-1,2,1,1)
!

calculate : #CumLossShft1 = LOOKUP_TBL( "STEP", CURMONTH ,"OC_CUMLOSS1",

"MONTH", "OC_CUMLOSS_FRAC1")
calculate : #TrigCumLossFract = DELINQ_LOSS_ACCUM(1)/ #QOrigColiBal1
!
calculate : #TrigEvent1 = TRIGGER("STEPUP_TRIGGER1")
]
calculate : #TrigOCTargPre1 = #PrevSpecOCH1
!
calculate : #TrigOCTargPost1 = #PrevSpecOC1
!
calculate : #SpecOCTarg1 = IF #StepDown1 _
THEN IF #Trigevent1 _
THEN MAX{ MIN( #InitOCTarg1, #StepOCTarg1 ) , #TrigOCTargPost1,
#FloorOCTotaltl ) _
ELSE MAX( MIN( #InitOCTarg1, #StepOCTarg1 ), #FloorOCTotal1 ) _
ELSE IF #7rigEvent1 _
THEN MAX( #InitOCTarg1, #TrigOCTargPre1, #FloorOCTotall ) _
ELSE MAX( #InitOCTarg1, #FloorOCTotall )
!
calculate : #SpecOCTarg1 = MIN( #SpecOCTarg1, COLL_BAL(1))
!

calculate : #SpecOCTarg1 = #0ctvall
]
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calculate : #OCDeficiency1 = MAX(0, #SpecOCTarg1 - #CurrentOC1)
I

calculate : #OCSurplust = MINMAX(0, #CurrentOC1 - #3pecOCTarg1, COLL_P(1))
| calculate : #PrincPmt1 = MAX(0, COLL_P(1) - #OCSurplus1)
| calculate : #PrevSpecOC2 = #SpecOCTarg2
| calcuiate ; #CurrentOC2 = MAX( 0, COLL_BAL(2) - (BBAL("AVT#1", "AV2#1", "MV 1#1",

"MV2#1", "MV3#1", "MV4#1", "MV5#1", "MVE#1") - #Princ2))
!

calculate : #XSSpread?2 = MAX( 0, #interest2 - ( COLL_YM(2) * (100% - 60%)) -
OPTIMAL_INTPMT("GRP2") - INTSHORT_ACCUM("GRP2") + COUPONCAP_SHORTFALL("GRP2") )
!

calculate : #FloorOCTotal2 = #FloorOCTarg2
!

calculate : #StepOCTarg2 = COLL_BAL(2) * #StepOCFrac2
f

calculate : #StepDownDatePass2 = CURMONTH GE #StepDownDate2
!
[{prrereess BEGINNING OF SENIOR ENHANCEMENT PCT CALCULATIQN *rrssses
I ASSUME STEPDOWN IN ORDER TO CALCULATE SENIOR ENHANCMENT PCT

calculate : #SpecOCTarg2 = MAX{ MIN( #InitOCTarg2, #StepOCTarg2 ) , #FloorOCTotal2 )
| calculate : #SpecOCTarg2 = MIN( #SpecOCTarg2, COLL _BAL(2))
| calculate : #SpecOCTarg2 = #Octval2
| calculate : #OCDeficiency2 = MAX(0, #SpecOCTarg?2 - #CurrentOC2}
| calculate : #OCSurplus2 = MINMAX(0, #CurrentOC2 - #SpecOCTarg2, COLL_P(2))
| calculate : #PrincPmi2 = MAX(0, COLL_P(2) - #OCSurplus2)
| calculate : #XSIntRem2 = MAX( 0, #interest2 - ( COLL_YM(2) * (100% - 60%)) -

OPTIMAL_INTPMT("GRP2") - INTSHORT _ACCUM("GRP2") + #OCSurplus2 +

COUPONCAP_SHORTFALL("GRP2")
|

calculate : #SubDefic2 =MAX (0, ( BBAL("GRP2") - #Princ2 ) - COLL_BAL(2))
!
calculate : #AddPrinc2 = MIN( #XSIntRem2, #SubDefic2 )
calculate : #XSIntRem2 = MAX( 0, #XSIntRem2 - #AddPrinc2 )
!
calculate : #XtraPDA2 = MIN( #OCDeficiency2, #XSIntRem2 )
calculate : #XSIntRem?2 = MAX( 0, #XSintRem2 - #XtraPDA2 )
!
!
calculate : #DistribAmi2 = #PrincPmi2 + #AddPrinc2 + #XtraPDA2
!
calculate : #ClassAVPDA = BBAL("AV1", "AV2" ) _
- MIN(COLL_BAL(2) - #FloorOCTotal2, #AVTargPct * COLL_BAL(2))
calculate : #ClassAVPDA = MAX( 0.0, MIN(BBAL("AV1", "AV2") , #ClassAVPDA ))
calculate : #ClassAVPDA = MAX({ 0, MIN( #ClassAVPDA, #DistribAmt2 })
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f{prxxsseser END OF SENIOR ENHANCEMENT PCT CALCULATION *x*axssas

| calculate : #SenEnhancePct2 = (COLL_BAL(2) - (BBAL("AV") - #ClassAVPDA )) / COLL_BAL(2)

| calculate : #StepDownBal2 = (#SenEnhancePct2 - #SpecSenEnhPct2) + 1E-8 GE 0.00

| calculate : #StepDown2 = #StepDown2 OR ( BBAL("AV") LT 0.01 ) OR ( #StepDownDatePass2
;:RND #StepDownBal2 )

- calculate : #TrigDelingFrac2 = AVG_COLL("RATE",-1,3,1,2)
!

calculate : #RegPerc2 = 0.43 * (COLL_PREV_BAL(2) - BBAL("AV") } / COLL_PREV_BAL(2)
!

calculate : #TrigEnhFrac2 =1*AVG_COLL("RATE",-1,2,1,2)
!

calcuiate : #CumLossShft2 = LOOKUP_TBL( "STEP", CURMONTH ,"OC_CUMLOSS2",

"MONTH", "OC_CUMLOSS_FRAC2")
calculate : #TrigCumbLossFrac2 =DELINQ_LOSS_ACCUM(2) / #OrigColiBal2
]
calculate : #TrigEvent2 = TRIGGER("STEPUP_TRIGGER2")
! _
calculate ; #TrigOCTargPre2 = #PrevSpecOC2
!
calculate : #TrigOCTargPost2 = #PrevSpecOC2
!
calculate : #SpecOCTarg2 = |F #StepDown2 _
THEN IF #TrigEvent2 _
THEN MAX({ MIN( #nitOCTarg2, #StepOCTarg2 ), #TrigOCTargPost2,
#FloorOCTotal2 ) _
ELSE MAX( MIN( #InitOCTarg2, #StepOCTarg2 ), #FloorOCTotal2 ) _
ELSE IF #TrigEvent2 _
THEN MAX( #nitOCTarg2, #TrigOCTargPre2, #FloorOCTotal2 ) _
ELSE MAX( #InitOCTarg2, #FloorOCTotal2 )

calculate : #SpecOCTarg2 = MIN( #SpecOCTarg2, COLL BAL(2))
| calculate : #SpecOCTarg2 = #Qctval2
| calculate : #OCDeficiency2 = MAX(0, #SpecOCTarg2 - #CurrentOC2)
| calculate : #OCSurplus2 = MINMAX(0O, #CurrentOC2 - #SpecOCTarg2, COLL_P(2))
| calculate : #PrincPmt2 = MAX(0, COLL_P(2) - #OCSurplus2)
i
calculate : #NasShiftAF = LOOKUP_TBL( "STEP", CURMONTH , "NASAF", "MONTH",
"NAS_FRACAF")
| calculate : #NasFracAF = BBAL("AF5")/ BBAL({"AF5", "AFNN")
| calculate : #XSIntRem1 = MAX( 0, #Interest1 - ( COLL_YM(1) * (100% - 60%)) -

OPTIMAL_INTPMT("GRP1") - INTSHORT_ACCUM("GRP1") + #0CSurplus1 +
COUPONCAP_SHORTFALL("GRP1")
! :

calculate : #X8intRem2 = MAX( 0, #Interest2 - ( COLL_YM(2) * (100% - 60%)) -
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OPTIMAL_INTPMT("GRP2") - INTSHORT_ACCUM("GRP2") + #OCSurplus2 +
COUPONCAP_SHORTFALL("GRP2")

!
calculate :
!
calculate :
calculate :

#SubDefic1

#AddPrinc1
#XSIntRem1
calculate : #SubDefic2

#AddPrinc2
#XSIntRem2

calculate :
calculate :

#XtraPDA1
#XSIntRem1

calculate :
calculate :

#XtraPDA2
#XSIntRem?2

calculate :

calculate :
|

= MAX {0, { BBAL("GRP1") - #Princ1 ) - COLL_BAL(1))

= MIN( #XSIntRem1, #SubDefic1 )
= MAX( 0, #XSIntRem1 - #AddPrinc1 )

= MAX (0, ( BBAL("GRP2") - #Princ2 ) - COLL_BAL(2) )

= MIN( #XSIntRem2, #SubDefic2 )
= MAX( 0, #XSintRem2 - #AddPrinc2 )

= MIN( #OCDeficiency1, #XSintRem1 )
= MAX( 0, #XSIntRem1 - #XtraPDA1 )

= MIN( #OCDeficiency2, #XSIntRem2 )
= MAX( 0, #XSintRem?2 - #XtraPDA2 )

i!LIMITS BASIS RISK UNTIL AFTER CROSS

caiculate : #XSIntRem1’

= MAX( 0, #XSIntRem1 -

COUPONCAP_ACCUM_SHORTFALL("GRP1"))

caiculate : #XSintRem2

= MAX( 0, #XSIntRem2 -

COUPONCAP_ACCUM_SHORTFALL("GRP2"))

!

calculate : #MoreDefict
!

calculate : #MoreDefic2
!

calculate : #AddPrinc1C
#MoreDefic1 )

calculate . #AddPrinc2C
#MoreDefic2 )
]

calculate : #XSintOut1
#XSIntRem1 )

calculate : #XSintOut2
#XSIntRem2 )
1

calculate :
calculate :

calculate :
calculate :

calculate :

#XSIntRem1
#XSIntRem2

#NeedPDA1C
#NeedPDA2C

#XtraPDA1C

= MAX( 0, #SubDefic1 - #AddPrinc1 )
= MAX( 0, #SubDefic2 - #AddPrinc2 )
= MIN({ #XSIntRem2 ) * ( #MoreDefic1 / ( #MoreDefict + #MoreDefic2)),

= MIN(( #XSIntRem1 ) * ( #MoreDefic2 / ( #MoreDefic1 + #MoreDefic2)),

= MIN(( #AddPrinc2C } * ( #XSIntRem1 / { #XSIntRem1 + #XSintRem2)),
= MIN(( #AddPrinc1C } * ( #XSIntRem2 / { #XSintRem1 + #XSIntRem2}),
= MAX( 0, #XSIntRem1 - #XSIntOut1 )
= MAX( 0, #XSIntRem2 - #XSIntOui2 )

= MAX( 0, #0CDeficiency1- #XtraPDA1 )
= MAX( 0, #OCDeficiency2- #XiraPDA2 )

= MIN( #NeedPDA1C , (#XSIntRem2 } * ( #NeedPDA1C / (

#NeedPDA1C + #NeedPDA2C)) )

calculate :

#XtraPDA2C

= MIN( #NeedPDA2C , (#XSIntRem1 ) * ( #NeedPDA2C / (

#NeedPDAZC + #NeedPDA1C)) )

calculate :

#XSIntOut1

#XSIntRem1 )

calculate :

#XSIntOut2

#XSIntRem2 )
I

= MIN(({ #XtraPDA2C } * ( #XSintRem1 / { #XSintRem1 + #XSintRem?2)),

= MIN(( #XtraPDA1C ) * ( #XSIntRem2 / { #XSIntRem1 + #XSIntRem?2)),
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calculate . #XSIntRem1 = MAX( 0, #XSIntRem1 - #XSintOut1 )

calculate : #XSintRem2 = MAX( 0, #XSIntRem2 - #XSintOut2 )
!
!

calculate : #DistribAmt1 = #PrincPmt1 + #AddPrinc1 + #XtraPDA1 + #AddPrinc1C + #XtraPDA1C

calculate : #DistribAmt2 = #PrincPmit2 + #AddPrinc2 + #XtraPDA2 + #AddPrinc2C + #XtraPDA2C
) ‘

calculate . #ClassAFPDA = |F (#TrigEvent1 OR (#StepDown1 EQ 0.0)) _

THEN #DistribAmt1 _

ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4") _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #AFTargPct * COLL_BAL(1))

calculate : #ClassAFPDA = MAX( 0.0, MIN(BBAL("AF5", "AF1", "AF2", "AF3", "AF4"),
#ClassAFPDA))

calculate : #ClassAFPDA = MAX( 0, MIN( #ClassAFPDA, #DistribAmt1 ) )
!
1

calculate : #ClassMF1PDA = IF (#TrigEvent1 OR (#StepDown1 EQ 0.0)) _

THEN #DistribAmt1 - #ClassAFPDA _
ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4", "MF1") - #ClassAFPDA _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #MF1TargPct * COLL_BAL(1))

calculate : #ClassMF1PDA = MAX( 0.0, MIN(BBAL("MF1"), #ClassMF1PDA ))

calculate . #ClassMF1PDA = MAX( 0, MIN( #ClassMF1PDA, #DistribAmt1 - #ClassAFPDA ) )
!
!

calculate : #ClassMF2PDA = |F (#TrigEvent! OR (#StepDown1 EQ 0.0)) _

THEN #DistribAmt1 - #ClassAFPDA - #ClassMF1PDA _
ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4", "MF1", "MF2") - #ClassAFPDA -

#ClassMF1PDA _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #MF2TargPct * COLL_BAL(1))
calculate : #ClassMF2PDA = MAX( 0.0, MIN(BBAL("MF2"), #ClassMF2PDA ))
calculate : #ClassMF2PDA = MAX( 0, MIN( #ClassMF2PDA, #DistribAmt1 - #ClassAFPDA -
#ClassMF1PDA })
!
!
calculate : #ClassMF3PDA = |F (#TrigEvent1 OR (#StepDown1 EQ 0.0}) _

THEN #DistribAmt1 - #ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA _
ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4", "MF1", "MF2", "MF3") -
#ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #MF3TargPct * COLL_BAL(1))
calculate : #ClassMF3PDA = MAX( 0.0, MIN(BBAL{("MF3"), #ClassMF3PDA })
calculate ;. #ClassMF3PDA = MAX( 0, MIN( #ClassMF3PDA, #DistribAm1t1 - #ClassAFPDA -
#ClassMF1PDA - #ClassMF2PDA ) )
]
|
calculate : #ClassMF4PDA = IF (#TrigEvent1 OR (#StepDownt EQ 0.0}) _
THEN #DistribAmt1 - #ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA -
#ClassMF3PDA _
ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4", "MF1", "MF2", "MF3", "MF4") -
#ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA - #ClassMF3PDA _
- MIN(COLL_BAL(1) - #FloorOCTatal1, #MF4TargPct * COLL_BAL(1))
calculate . #ClassMF4PDA = MAX( 0.0, MIN(BBAL{"MF4"), #ClassMF4PDA ))
calculate : #ClassMF4PDA = MAX( 0, MIN( #ClassMF4PDA, #DistribAmt1 - #ClassAFPDA -
#ClassMF1PDA - #ClassMF2PDA - #ClassMF3PDA ) )
]
!
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calculate : #ClassMF5PDA = |F (#TrigEventt OR (#StepDown1 EQ 0.0)) _
THEN #DistribAmt1 - #ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA -
#ClassMF3PDA - #ClassMF4PDA _
ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4", "MF1", "MF2", "MF3", "MF4",
"MF5") - #ClassAFPDA - #ClassMF 1PDA - #ClassMF2PDA - #ClassMF3PDA - #ClassMF4PDA _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #MF5TargPct * COLL_BAL(1))
calculate : #ClassMF5PDA = MAX( 0.0, MIN(BBAL("MF5"}, #ClassMF5PDA ))
calculate : #ClassMF5PDA = MAX( 0, MIN( #ClassMF5PDA, #DistribAmt1 - #ClassAFPDA -
#ClassMF1PDA - #ClassMF2PDA - #ClassMF3PDA - #ClassMF4PDA ) )
I
!
calculate : #ClassMF6PDA = IF (#TrigEvent1 OR {(#StepDown1 EQ 0.0)) _
THEN #DistribAmt1 - #ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA -
#ClassMF3PDA - #ClassMF4PDA - #ClassMF5PDA _
ELSE BBAL("AF5", "AF1", "AF2", "AF3", "AF4", "MF1", "MF2", "MF3", "MF4",
"MF5", "MF8") - #ClassAFPDA - #ClassMF1PDA - #ClassMF2PDA - #ClassMF3PDA - #ClassMF4PDA -
#ClassMF5PDA _
- MIN(COLL_BAL(1) - #FloorOCTotal1, #MF6TargPct * COLL_BAL(1))
calculate : #ClassMF6PDA = MAX( 0.0, MIN(BBAL("MF8&"), #ClassMF6PDA ))
calculate ; #ClassMFG6PDA = MAX( 0, MIN( #ClassMF6PDA, #DistribAmt1 - #ClassAFPDA -
#ClassMF1PDA - #ClassMF2PDA - #ClassMF3PDA - #ClassMF4PDA - #ClassMF5PDA ) )
]
!
calculate : #ClassAVPDA = |F (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _
THEN #DistribAmt2 _
ELSE BBAL("AV1", "AV2") _
- MIN(COLL_BAL(2) - #FloorOCTotal2, #AVTargPct * COLL_BAL(2))

calculate : #ClassAVPDA = MAX{( 0.0, MIN(BBAL("AV1", "AV2"), #ClassAVPDA ))
calculate ; #ClassAVPDA = MAX( 0, MIN( #ClassAVPDA, #DistribAmt2 ) )

!

!
calculate : #ClassMV1PDA = |F (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _

THEN #DistribAmt2 - #ClassAVPDA _
ELSE BBAL("AV1”, "AV2", "MV/1") - #ClassAVPDA _
- MIN(COLL_BAL(2) - #FloorOCTotal2, #MV1TargPct * COLL_BAL(2))

calculate : #ClassMV1PDA = MAX( 0.0, MIN(BBAL("MV1"), #CiassMV1PDA })

calculate : #ClassMV1PDA = MAX( 0, MIN( #ClassMV1PDA, #DistribAmt2 - #ClassAVPDA ) )
!
]

calculate ;. #ClassMV2PDA = |F (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _

THEN #DistribAmt2 - #ClassAVPDA - #ClassMV1PDA _
ELSE BBAL("AV1", "AV2", "MV1", "MV2") - #ClassAVPDA - #ClassMV1PDA _
- MIN(COLL_BAL(2) - #FloorOCTotal2, #MV2TargPct * COLL_BAL(2))
calculate ;. #ClassMV2PDA = MAX( 0.0, MIN{BBAL("MV2"), #ClassMV2PDA ))
calculate ; #ClassMV2PDA = MAX( 0, MIN( #ClassMV2PDA, #DistribAmt2 - #ClassAVPDA -
#ClassMV1PDA ) )
I

' .
calculate : #ClassMV3PDA = IF (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _
THEN #DistribAmt2 - #ClassAVPDA - #ClassMV1PDA - #ClassMV2PDA _
ELSE BBAL("AV1", "AV2", "MV1", "MV2", "MV3") - #ClassAVPDA -
#ClassMV1PDA - #ClassMV2PDA _
- MIN(COLL_BAL(2) - #FloorOCTotal2, #MV3TargPct * COLL_BAL(2}))

calculate : #ClassMV3PDA = MAX( 0.0, MIN(BBAL("MV3"}, #ClassMV3PDA ))
calculate : #ClassMV3PDA = MAX( 0, MIN( #ClassMV3PDA, #DistribAmt2 - #ClassAVPDA -
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#ClassMV1PDA - #ClassMV2PDA ) )
!
!
calculate : #ClassMV4PDA = |F (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _
THEN #DistribAmt2 - #ClassAVPDA - #ClassMV1PDA - #ClassMV2PDA -
#ClassMV3PDA _
ELSE BBAL("AV1", "AV2", "MV1", "MV2", "MV3", "MV4") - #ClassAVPDA -
#ClassMV1PDA - #ClassMV2PDA - #ClassMV3PDA _
- MIN(COLL_BAL(2) - #FloorOCTotal2, #MV4TargPct * COLL_BAL(2))
calculate : #ClassMV4PDA = MAX( 0.0, MIN(BBAL("MV4"), #ClassMV4PDA ))
calculate : #ClassMV4PDA = MAX( 0, MIN( #ClassMV4PDA, #DistribAmt2 - #ClassAVPDA -
#ClassMV1PDA - #ClassMV2PDA - #ClassMV3PDA ) )
]
!
calculate : #ClassMV5PDA = |F (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _
THEN #DistribAmt2 - #ClassAVPDA - #ClassMV1PDA - #ClassMV2PDA -
#ClassMV3PDA - #ClassMV4PDA _
ELSE BBAL("AV1", "AV2", "MV1", "MV2", "MV3", "MV4", "MV5") -
#ClassAVPDA - #ClassMV1PDA - #ClassMV2PDA - #ClassMV3PDA - #ClassMV4PDA _
- MIN(COLL_BAL(2) - #FlaorOCTotal2, #MV5TargPct * COLL_BAL(2))
calculate : #ClassMV5PDA = MAX( 0.0, MIN(BBAL("MV5"), #ClassMV5PDA })
calculate : #ClassMV5PDA = MAX( 0, MIN( #ClassMV5PDA, #DistribAmt2 - #ClassAVPDA -
#ClassMV1PDA - #ClassMV2PDA - #ClassMV3PDA - #ClassMV4PDA ) )
{
]
calculate : #ClassMV6PDA = IF (#TrigEvent2 OR (#StepDown2 EQ 0.0)) _
THEN #DistribAmt2 - #ClassAVPDA - #ClassMV1PDA - #ClassMV2PDA -
#ClassMV3PDA - #ClassMV4PDA - #ClassMV5PDA _
ELSE BBAL("AV1", "AV2", "MV1", "MV2", "MV3", "MV4", "MV5", "MV6") -
#ClassAVPDA - #ClassMV1PDA - #ClassMV2PDA - #ClassMV3PDA - #ClassMV4PDA - #ClassMV5PDA
- MIN(COLL_BAL(2) - #FloorOCTotal2, #MV6TargPct * COLL_BAL(2))
calculate : #ClassMV6PDA = MAX( 0.0, MIN(BBAL("MV&"), #ClassMV6PDA ))
calculate ; #ClassMVE6PDA = MAX( 0, MIN( #ClassMVBPDA, #DistribAmt2 - #ClassAVPDA -
#ClassMV1PDA - #ClassMV2PDA - #ClassMV3PDA - #ClassMV4PDA - #ClassMV5PDA ) )
!
!

calculate : #PrincFrac2C = ( COLL_P("2C_A") + COLL_P("2C_F"))/ COLL_P(2)

calculate : #PrincFrac2NC = ( COLL_P("2NC_A") + COLL_P("2NC_F") )/ COLL_P(2)
I

calculate : #XtraPFrac2C = ( COLL_P("2C_A") + COLL_P("2C_F") )}/ COLL_P(2)

calculate : #XtraPFrac2NC = (COLL_P("2NC_A")+ COLL_P("2NC_F"))/ COLL_P(2)

|

'calculate: "AF"

NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassAFPDA

)

calculate : "MF1" _

NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassMF1PDA
!

calculate : "MF2" _

NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassMF2PDA
!

calculate ; "MF3" _

NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassMF3PDA
!
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calculate : "MF4" _

NO CHECK CUSTOM GROUP 1 AMOUNT = #ClassMF4PDA
!

calculate : "MF5" _

NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassMF5PDA
|

calculate : "MF8" _

NO_CHECK CUSTOM GROUP 1 AMOUNT = #ClassMF6PDA
!

calculate : "AV" _

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassAVPDA
!

calculate : "MV1" _

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassMV1PDA
!

calculate : "MV2" _

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassMV2PDA
|

calculate : "MV3" _

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassMV3PDA
|

calculate : "Mv4" _

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassMV4PDA
!

calculate : "MV5" _

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassMV5PDA
!

calculate : "MV6"

NO_CHECK CUSTOM GROUP 2 AMOUNT = #ClassMV6PDA
!

HEHer e e

HALLOCATE PENALTIES TO YM RESERVE!!
i

from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
subject to : CEILING ((COLL("PREPAYPENALTY",1) * 40%) )
pay : PREPAYPENALTY SEQUENTIAL("R_PP_1#1")

from : CASH_ACCOUNT (100, GROUP 1)
subject to : CEILING ( (COLL("PREPAYPENALTY" 1) * (100% - 40%)) )
pay : CREDIT_ENHANCEMENT ("YmRsvFnd1")

from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
subject to : CEILING ( (COLL("PREPAYPENALTY",2) * 40%) )
pay : PREPAYPENALTY SEQUENTIAL("R_PP_2#1")

from : CASH_ACCOUNT (100, GROUP 2)
subject to : CEILING ( (COLL("PREPAYPENALTY",2) * (100% - 40%)) )
pay : CREDIT_ENHANCEMENT {"YmRsvFnd2")
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Nnitialize Variables for Wac Caps
Initialize Variables for Wac Caps

calculate : #Dummy1 = #NetWAC2C
calculate : #Dummy2 = #AI02C_RATE
calculate : #Dummy3 = #YM_AV1
calculate : #Dummy4 = #NetWAC2NC
calculate : #Dummy5S = #AIO2NC_RATE
calculate : #Dummy6 = #YM_AV2
calculate : #Dummy7 = #NetWAC2
calculate : #Dummy8 = #AI02_RATE
calculate : #Dummy9 = #YM_MV
calculate : #Dummy10 = #MVBAL

calculate : #Dummy11 = #YM_ALL

calculate : #Dummy12 = #ALLBAL

calculate : #Dummy13 = #AviCapRate

Calculate : #Dummyi14 = #G1BAL

Pay Interest to AF From Int
from : SUBACCOUNT (#Coll_11, CLASS "GRP1")
pay : CLASS INTEREST SEQUENTIAL ("AF")

{#AF_Int}

Pay Interest Shortfall to AF From Int
from : SUBACCOUNT ( #Coll_i1, CLASS "GRP1")
pay : CLASS INTSHORT SEQUENTIAL ("AF")

[#AF_InS)

Pay interest to MF1 From Int
from : SUBACCOUNT (#Coll_i1, CLASS "GRP1")
pay : CLASS INTEREST SEQUENTIAL ("MF1")

Pay Interest Shortfall to MF1 From Int
from : SUBACCOUNT (#Coll_I1, CLASS "GRP1")
pay : CLASS INTSHORT SEQUENTIAL ("MF1")

Pay Interest to MF2 From Int
from : SUBACCOUNT ( #Coll_l1, CLASS "GRP1")
pay : CLASS INTEREST SEQUENTIAL ("MF2")

Pay Interest Shorifall fo MF2 From Int
from : SUBACCOUNT ( #Coll_!1, CLASS "GRP1")
pay: CLASS INTSHORT SEQUENTIAL ("MF2")
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Pay Interest to MF3 From Int
from : SUBACCQUNT ( #Coll_I1, CLASS "GRP1")
pay . CLASS INTEREST SEQUENTIAL ("MF3")

Pay Interest Shortfall to MF3 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS INTSHORT SEQUENTIAL ("MF3")

Pay Interest to MF4 From Int
from : SUBACCOUNT ( #Coll_{1, CLASS "GRP1")
pay : CLASS INTEREST SEQUENTIAL ("MF4")

Pay Interest Shortfall to MF4 From Int

from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS INTSHORT SEQUENTIAL ( "MF4")

Pay Interest to MF5 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS INTEREST SEQUENTIAL ( "MF5")

Pay Interest Shortfall to MFS From Int
from : SUBACCOUNT (#Coll_I1, CLASS "GRP1")
pay : CLASS INTSHORT SEQUENTIAL ("MF5")

Pay Interest to MF6 From Int
from : SUBACCOUNT ( #Coll_{1, CLASS "GRP1")
pay: CLASS INTEREST SEQUENTIAL ("MF8")

Pay Interest Shortfall to MF6 From Int
from : SUBACCOUNT ( #Coll_11, CLASS "GRP1")
pay: CLASS INTSHORT SEQUENTIAL ("MF6")

Pay Principal to AF From Princ
from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("AF")

{#AF_Prn}

Pay Principal to MF1 From Princ

from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
pay: CLASS PRINCIPAL SEQUENTIAL ("MF1")

{(#MF1_Prn}
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Pay Principal to MF2 From Princ
from : SUBACCOUNT (#Coll_P1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF2")

{#MF2_Prn}

Pay Principal to MF3 From Princ
from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ( "MF3")

{#MF3_Prn}

Pay Principal to MF4 From Princ
from : SUBACCOUNT (#Coll_P1, CLASS "GRP1")
pay . CLASS PRINCIPAL SEQUENTIAL ("MF4")

{#MF4_Prn)

Pay Principal to MF5 From Princ
from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
pay: CLASS PRINCIPAL SEQUENTIAL ("MF5")

{#MF5_Prn}

Pay Principal to MF6 From Princ
from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ( "MF6")

{#MF6_Prn}

Pay Principal to AF From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("AF")

{#AF_Prn}

Pay Principal to AF From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT {("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ("AF")

{#AF_Prn}

Pay Principal to MF1 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF1")

{#MF1_Prn}
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Pay Principal to MF1 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay: CLASS PRINCIPAL SEQUENTIAL ("MF1")

{(#MF1_Prn}

Pay Principal to MF2 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF2")

{#MF2_Prn}

Pay Principal to MF2 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF2")

{(#MF2_Prn}

Pay Principal to MF3 From Int
from : SUBACCOUNT ( #Coll_11, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF3")

[#MF3_Prn)

Pay Principal to MF3 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF3")

{#MF3_Prn}

Pay Principal to MF4 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF4")

{#MF4_Prn}

Pay Principal to MF4 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF4")

{#MF4_Prn}

Pay Principal to MF5 From int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF5")

{#MF5_Prm}
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Pay Principal to MF5 From Fund YmRsvFnd1

from :

CREDIT_ENHANCEMENT ("YmRsvFnd1")

pay: CLASS PRINCIPAL SEQUENTIAL ( "MF5")

{(#MF5_Prn}

from :

Pay Principal to MF6 From Int
SUBACCOUNT ( #Coli_I1, CLASS "GRP1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MF8&")

{(#MF6_Prn)

from :

Pay Principal to MF6 From Fund YmRsvFnd1
CREDIT_ENHANCEMENT ("YmRsvFnd1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MF6")

{#MF6_Prn}

Payback Basis Risk Shortfall to AF From Princ

from :
pay :

SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "AF5"; "AF1"; "AF2"; "AF3"; "AF4" )

from :
pay:

Payback Basis Risk Shortfall to MF1 From Int
SUBACCOUNT ( #Coll_i1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF1")

Payback Basis Risk Shortfall to MF1 From Princ

from :
pay .

SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF1")

from :
pay:

Payback Basis Risk Shortfall to MF2 From Int
SUBACCOUNT (#Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF2")

Payback Basis Risk Shortfall to MF2 From Princ

from :
pay :

SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF2")

Payback Basis Risk Shortfall to MF3 From Int
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from:
pay :

SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF3")

from :
pay :

Payback Basis Risk Shortfall to MF3 From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF3")

from :
pay :

Payback Basis Risk Shortfall to MF4 From Int
SUBACCOUNT (#Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF4")

I

from :
pay :

Payback Basis Risk Shortfall to MF4 From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF4")

from:
pay:

Payback Basis Risk Shortfall to MFS From Int
SUBACCOUNT ( #Coli_{1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF5" )

from :
pay:

Payback Basis Risk Shortfall to MF5 From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF5")

from :
pay :

Payback Basis Risk Shortfall to MF6 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1").
CLASS COUPONCAP_SHORT PRO_RATA { "MF8" )

Payback Basis Risk Shortfall to MF6 From Princ

from :
pay :

SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MF8" )

from :
pay .

Pay Interest to X From Int
SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
CLASS INTEREST SEQUENTIAL ("X")

from :
pay:

Pay Interest Shortfall to X From Int
SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
CLASS INTSHORT SEQUENTIAL ("X")
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Pay Interest to AV From int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS INTEREST SEQUENTIAL ("AV")

{#AV_Int}

Pay Interest Shortfall to AV From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS INTSHORT SEQUENTIAL ("AV")

{#AV_InS}

Pay Interest to MV1 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS INTEREST SEQUENTIAL ( "MV1")

Pay Interest Shortfall to MV1 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS INTSHORT SEQUENTIAL ("MV1")

- Pay Interest to MV2 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS INTEREST SEQUENTIAL ("MV2")

Pay Interest Shortfall to MV2 From Int
from : SUBACCOUNT ( #Coli_I2, CLASS "GRP2")
pay : CLASS INTSHORT SEQUENTIAL ("MV2")

Pay interest to MV3 From Int
from : SUBACCOUNT (#Coll_I2, CLASS "GRP2")
pay : CLASS INTEREST SEQUENTIAL ("MV3"}

Pay Interest Shortfall to MV3 From Int
from : SUBACCOUNT { #Coli_|2, CLASS "GRP2")
pay : CLASS INTSHORT SEQUENTIAL ("MV3")

Pay Interest to MV4 From int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS INTEREST SEQUENTIAL ("Mv4")

Pay Interest Shortfall to MV4 From Int
from : SUBACCOUNT ( #Coli_I2, CLASS "GRP2")
pay: CLASS INTSHORT SEQUENTIAL ("MV4")

Page 53 01 /02~

R |



Pay interest to MVS From int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS INTEREST SEQUENTIAL ("MVS5")

from : SUBACCOUNT ( #Coll_12, CLASS "GRP2")
pay: CLASS INTSHORT SEQUENTIAL ("MV5")

Pay Interest to MV6 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS INTEREST SEQUENTIAL ("MV8")

from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS INTSHORT SEQUENTIAL ("MV6")

Pay Principal to AV From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("AV")

Pay Principal to MV1. From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV1")

{#MV1_Prn}

Pay Principal to MV2 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay: CLASS PRINCIPAL SEQUENTIAL ("MV2")

{#MV2_Prn}

Pay Principal to MV3 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV3")

{(#MV3_Prn}

Pay Principal to MV4 From Princ
from : SUBACCOUNT (#Coll_P2, CLASS "GRP2")
pay: CLASS PRINCIPAL SEQUENTIAL ("MV4")

{#MV4_Prn}

Pay Interest Shortfall to MV5 From Int

Pay Interest Shortfali to MV6 From Int
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Pay Principal to MV5 From Princ

from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV5")

#MV5_Prn}

Pay Principal to MV6 From Princ
from : SUBACCOUNT ({ #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV6")

{#MV6_Prn}

Pay Principal to AV From Int
from: SUBACCOUNT ( #Coll_i2, CLASS "GRP2")
pay: CLASS PRINCIPAL SEQUENTIAL ("AV")

Pay Principal to AV From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("AV")

{#AV_Prn}{1)

Pay Principal to MV1 From int
from : SUBACCOUNT (#Coll_|2, CLASS "GRP2")
pay . CLASS PRINCIPAL SEQUENTIAL ("MV1")

{#MV1_Prn}

Pay Principal to MV1 From Fund YmRsvFnd2

from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV1")

{#MV1_Prn}

Pay Principal to MV2 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV2")

[H#MV2_Prn}

Pay Principal to MV2 From Fund YmRsvFnd2

from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV2")

{(#MV2_Prn}
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Pay Principal to MV3 From Int
from : SUBACCOUNT ( #Coll_i2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV3")

{#MV3_Prn}

Pay Principal to MV3 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV3")

{#MV3_Prn}

Pay Principal to MV4 From Int
from : SUBACCOUNT (#Coll_I2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV4")

(#MV4_Prn}

Pay Principal to MV4 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MVv4")

{#MV4_Prn}

Pay Principal to MV5 From Int
from : SUBACCOUNT ( #Coll_)2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV5")

{#MV5_Prn}

Pay Principal to MV5 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV5")

{#MV5_Prn)

Pay Principal to MV6 From Int
from : SUBACCOUNT ( #Coll_|2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV6")

{#MV6E_Prn}

Pay Principal to MV6 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV6")

{#MV6_Prn}
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from :
pay .

Payback Basis Risk Shortfall to AV From int
SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "AV1"; "AV2")

from :
pay:

Payback Basis Risk Shortfall to AV From Princ
SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "AV1", "AV2" )

from :
pay:

Payback Basis Risk Shortfall to MV1 From Int
SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV1")

Payback Basis Risk Shortfall to MV1 From Princ

from :
pay :

SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV1")

from :
pay:

Payback Basis Risk Shortfall to MV2 From Int
SUBACCOUNT ( #Coll_I12, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ("MV2")

from :
pay .

Payback Basis Risk Shortfall to MV2 From Princ
SUBACCOUNT ( #Coli_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV2")

from :
pay:

Payback Basis Risk Shortfall to MV3 From Int
SUBACCOUNT (#Coll_I2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV3")

from :
pay :

Payback Basis Risk Shortfali to MV3 From Princ
SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA { "MV3")

from :

pay

Payback Basis Risk Shortfall to MV4 From Int
SUBACCOUNT (#Coll_I2, CLASS "GRP2")
: CLASS COUPONCAP_SHORT PRO_RATA ( "MV4")
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from :
pay .

Payback Basis Risk Shortfall to MV4 From Princ
SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV4")

from:
pay:

Payback Basis Risk Shortfail to MVS From Int
SUBACCOUNT (#Coll_I12, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV5")

from :
pay :

Payback Basis Risk Shortfall to MV5 From Princ
SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV5")

from :
pay :

Payback Basis Risk Shortfall to MV6 From int
SUBACCOUNT ( #Coll_I12, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV6" )

from :
pay:

Payback Basis Risk Shortfall to MV6 From Princ
SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
CLASS COUPONCAP_SHORT PRO_RATA ( "MVE")

from :
pay:

Pay Interest to X From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("X")

from :
pay .

Pay Interest Shortfall to X From Int
SUBACCOUNT (#Coll_I1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("X")

from :
pay :

Pay Interest to AV From Int
SUBACCOUNT ( #Coli_i1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("AV")

[HAV_Int)

from :
pay :

Pay Interest Shortfall to AV From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("AV”)

{#AV_InS}
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from :
pay .

Pay Interest to MVt From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("MV1")

from :
pay:

Pay Interest Shortfall fo MV1 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("MV1")

from :
pay !

Pay Interest to MV2 From Int
SUBACCOUNT (#Coll_I1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ( "MV2")

from :
pay :

Pay Interest Shortfall to MV2 From Int
SUBACCOUNT ( #Coll_11, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("MV2")

from :
pay:

Pay Interest to MV3 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("MV3")

from :
pay:

Pay Interest Shortfall to MV3 From Int
SUBACCOUNT (#Coll_{1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("MV3")

from :
pay .

Pay Interest to MV4 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("MV4")

Pay Interest Shortfall to M4 From Int

from :
pay :

SUBACCOUNT ( #Coli_I1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("MV4")

from :
pay:

Pay Interest to MV5 From Int
SUBACCOUNT ( #Coll_11, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("MV5")

from :
pay:

Pay interest Shortfail to MV5 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("MV5")

from :
pay :

Pay Interest to MV6 From Int
SUBACCOUNT ( #Coll_i1, CLASS "GRP1")
CLASS INTEREST SEQUENTIAL ("MV6")
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from :
pay:

Pay Interest Shortfall to M6 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS INTSHORT SEQUENTIAL ("MVE")

from :
pay :

Pay Principal to AV From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS PRINCIPAL SEQUENTIAL ("AV")

from :
pay :

Pay Principal to MV1 From Princ
SUBACCOUNT (#Coli_P1, CLASS "GRP1")
CLASS PRINCIPAL SEQUENTIAL ("MV1")

{#MV1_Prm)

from :
pay .

Pay Principal to MV2 From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS PRINCIPAL SEQUENTIAL ("MV2")

{#MV2_Prn}

Pay Principal to MV3 From Princ

from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")

pay :

CLASS PRINCIPAL SEQUENTIAL ("MV3")

{#MV3_Prn}

Pay Principal to MV4 From Princ

from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")

pay .

CLASS PRINCIPAL SEQUENTIAL ("MV4")

{(#MV4_Prn}

Pay Principal to MV5 From Princ

from : SUBACCOUNT (#Coll_P1, CLASS "GRP1")

pay :

CLASS PRINCIPAL SEQUENTIAL ( "MV5")

{(#MV5_Prn}

Pay Principal to MV6 From Princ

from : SUBACCOUNT ( #Coll_P1, CLASS "GRP1")

pay:

CLASS PRINCIPAL SEQUENTIAL ("MVg")

{(#MV6_Prn}

Pay Principal to AV From Int
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from : SUBACCOUNT (#Coll_}1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("AV")

Pay Principal to AV From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay: CLASS PRINCIPAL SEQUENTIAL ("AV")

{#AV_Pm}{0}

Pay Principal to MV1 From Int
from : SUBACCOUNT (#Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV1")

{#MV1_Prn}

Pay Principal to MV1 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV1")

{#MV1_Prn}

Pay Principal to MV2 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV2")

{#MV2_Prn}

Pay Principal to MV2 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ( "MV2")

{#MV2_Prn}

Pay Principal to MV3 From Int
from : SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
pay : CLASS PRINCIPAL SEQUENTIAL ( "MV3")

{#MV3_Prn}

Pay Principal to MV3 From Fund YmRsvFnd1
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay : CLASS PRINCIPAL SEQUENTIAL ("MV3")

{(#MV3_Prn)

Pay Principal to MV4 From Int
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from :

SUBACCOUNT ( #Coll_I1, CLASS "GRP1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MV4")

{#MV4_Prn}

from :

Pay Principal to MV4 From Fund YmRsvFnd1
CREDIT_ENHANCEMENT ("YmRsvFnd1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MV4")

{#Mv4_Prn}

from :

Pay Principal to MV5 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MV5")

{#MV5_Prn}

from :

Pay Principal to MV5 From Fund YmRsvFnd1
CREDIT_ENHANCEMENT ("YmRsvFnd1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MV5")

#MV5_Prn}

Pay Principal to MV6 From Int

from :

SUBACCOUNT ( #Coll_I1, CLASS "GRP1")

pay : CLASS PRINCIPAL SEQUENTIAL ("MV8")

{#MVE_Prn}

frdm :
pay:

Pay Principal to MV6 From Fund YmRsvFnd1
CREDIT_ENHANCEMENT ("YmRsvFnd1")
CLASS PRINCIPAL SEQUENTIAL ("MV6")

{#MV6_Prn}

from :
pay:

Payback Basis Risk Shortfall to AV From int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "AV1"; "AV2")

Payback Basis Risk Shortfall to AV From Princ

from :
pay :

SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "AV1", "AV2" )

Payback Basis Risk Shortfall to MV1 From Int
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from :
pay:

SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA { "MV1")

from :
pay :

Payback Basis Risk Shortfall to MV1 From Princ
SUBACCOUNT (#Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV1")

from:
pay:

Payback Basis Risk Shortfall to MV2 From Int
SUBACCOUNT (#Coll_H, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV2")

from
pay :

Payback Basis Risk Shortfall to MV2 From Princ

: SUBACCOUNT ( #Coll_P1, CLASS "GRP1")

CLASS COUPONCAP_SHORT PRO_RATA ( "MV2")

from :
pay .

Payback Basis Risk Shortfall to MV3 From Int
SUBACCOUNT (#Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ("MV3")

from :
pay :

Payback Basis Risk Shortfall to MV3 From Princ
SUBACCOUNT (#Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ("MV3")

from :
pay :

Payback Basis Risk Shortfall to MV4 From Int
SUBACCOUNT (#Coli_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV4" )

from :
pay :

Payback Basis Risk Shortfall to MV4 From Princ
SUBACCOUNT (#Coli_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV4")

from :
pay .

Payback Basis Risk Shortfali to MV5 From int
SUBACCOUNT (#Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV5")

from :

Payback Basis Risk Shortfall to MV5 From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")




pay:

CLASS COUPONCAP_SHORT PRO_RATA ( "MV5")

from :
pay:

Payback Basis Risk Shortfall to MV6 From Int
SUBACCOUNT ( #Coll_I1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV6")

from :
pay :

Payback Basis Risk Shortfall to MV6 From Princ
SUBACCOUNT ( #Coll_P1, CLASS "GRP1")
CLASS COUPONCAP_SHORT PRO_RATA ( "MV8")

from :
pay:

Pay Interest to AF From Int
SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
CLASS INTEREST SEQUENTIAL ("AF")

) [HAF_Int)

from
pay

Pay Interest Shortfall to AF From Int
: SUBACCOUNT ( #Coll_I2, CLASS "GRP2")

: CLASS INTSHORT SEQUENTIAL ("AF")

{(#AF_InS}

from
pay

Pay Interest to MF1 From Int
: SUBACCOUNT (#Coll_I2, CLASS "GRP2")

. CLASS INTEREST SEQUENTIAL ("MF1")

from :
pay .

Pay Interest Shortfall to MF1 From Int
SUBACCOUNT ( #Coll_12, CLASS "GRP2")
CLASS INTSHORT SEQUENTIAL ("MF1")

from :
pay :

Pay Interest to MF2 From Int
SUBACCOUNT ( #Coll_i12, CLASS "GRP2")
CLASS INTEREST SEQUENTIAL ("MF2")

from :
pay :

Pay Interest Shortfall to MF2 From Int
SUBACCOUNT (#Coll_I2, CLASS "GRP2")
CLASS INTSHORT SEQUENTIAL {"MF2")

from :
. CLASS INTEREST SEQUENTIAL ("MF3")

pay

Pay Interest to MF3 From Int
SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
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--- Pay Interest Shortfall to MF3 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay . CLASS INTSHORT SEQUENTIAL ("MF3")

Pay Interest to MF4 From Int
from : SUBACCOUNT ( #Coli_J2, CLASS "GRP2")
pay : CLASS INTEREST SEQUENTIAL ("MF4")

Pay Interest Shortfall to MF4 From int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS INTSHORT SEQUENTIAL ( "MF4")

Pay interest to MF5 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay . CLASS INTEREST SEQUENTIAL ("MF5")

Pay Interest Shortfall to MF5 From Int
from : SUBACCOUNT ( #Coli_I2, CLASS "GRP2")
pay : CLASS INTSHORT SEQUENTIAL ("MF5")

Pay Interest to MF8 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS INTEREST SEQUENTIAL ("MF6")

Pay Interest Shortfall to MF6 From Int
from : SUBACCOUNT ( #Coll_12, CLASS "GRP2")
pay: CLASS INTSHORT SEQUENTIAL {"MF6")

Pay Principal to AF From Princ
from : SUBACCOUNT (#Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("AF")

{#AF_Prn}

Pay Principal to MF1 From Princ
from : SUBACCOUNT ( #Coli_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF1")

{#MF1_Prn}

Pay Principal to MF2 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF2")

(#MF2_Prn}

f /02
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Pay Principal to MF3 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF3")

(#MF3_Prm)

Pay Principal to MF4 From Princ

from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ( "MF4" )

{#MF4_Prn}

Pay Principal to MF5 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF5")

{(#MF5_Prn}

Pay Principal to MF6 From Princ

from : SUBACCOUNT (#Coll_P2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ( "MF6")

[#MF6_Prn}

Pay Principal to AF From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("AF")

(#AF_Pm}

Pay Principal to AF From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("AF")

{(#AF_Prm)

Pay Principal to MF1 From int

from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay: CLASS PRINCIPAL SEQUENTIAL ("MF1")

(#MF1_Prn}

Pay Principal to MF1 From Fund YmRsvFnd2

from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay: CLASS PRINCIPAL SEQUENTIAL ("MF1")

(#MF1_Prn}
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Pay Principal to MF2 From Int
from : SUBACCOUNT (#Coll_12, CLASS "GRP2")
pay . CLASS PRINCIPAL SEQUENTIAL ("MF2")

{(#MF2_Prn}

Pay Principal to MF2 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay: CLASS PRINCIPAL SEQUENTIAL ("MF2")

{#MF2_Prn}

Pay Principal to MF3 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF3")

(#MF3_Prn}

Pay Principal to MF3 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF3")

{#MF3_Prn}

Pay Principal to MF4 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF4")

{#MF4_Prn}

Pay Principal to MF4 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF4")

{#MF4_Prn}

Pay Principal to MF5 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay.: CLASS PRINCIPAL SEQUENTIAL ("MF5")

{#MF5_Prn}

Pay Principal to MF5 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF5")

{#MF5_Prn}
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Pay Principal to MF6 From Int
from : SUBACCOUNT (#Coll_l2, CLASS "GRP2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF6")

{#MF6_Prn}

Pay Principal to MF6 From Fund YmRsvFnd2
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS PRINCIPAL SEQUENTIAL ("MF6")

{(#MF6_Prn}

Payback Basis Risk Shortfall to AF From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay . CLASS COUPONCAP_SHORT PRO_RATA ( "AF5"; "AF1"; "AF2"; "AF3"; "AF4")

Payback Basis Risk Shortfall to AF From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "AF5"; "AF1"; "AF2"; "AF3"; "AF4" )

Payback Basis Risk Shortfali to MF1 From Int
from : SUBACCOUNT ( #Coll_I2, CLLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF1")

Payback Basis Risk Shortfall to MF1 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF1")

Payback Basis Risk Shortfail to MF2 From Int
from : SUBACCOUNT ( #Coll_I2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF2")

Payback Basis Risk Shortfall to MF2 From Princ
from : SUBACCOUNT (#Colfl_P2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF2")

Payback Basis Risk Shortfall to MF3 From Int
from : SUBACCOUNT ( #Coll_12, CLASS "GRP2")
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pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF3")

Payback Basis Risk Shortfall to MF3 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF3" )

Payback Basis Risk Shortfall to MF4 From int
from : SUBACCOUNT (#Coli_I2, CLASS "GRP2")
pay . CLASS COUPONCAP_SHORT PRO_RATA ( "MF4" )

Payback Basis Risk Shortfall to MF4 From Princ
from : SUBACCOQUNT ( #Coll_P2, CLASS "GRP2")
pay: CLASS COUPONCAP_SHORT PRO_RATA ( "MF4")

Payback Basis Risk Shortfall to MF5 From Int
from : SUBACCOUNT (#Coll_[2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF5")

Payback Basis Risk Shortfall to MF5 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ("MF5")

Payback Basis Risk Shortfall to MF6 From Int
from : SUBACCOUNT ( #Coll_2, CLASS "GRP2")
pay : CLASS COUPONCAP_SHORT PRO_RATA ( "MF6")

Payback Basis Risk Shortfall to MF6 From Princ
from : SUBACCOUNT ( #Coll_P2, CLASS "GRP2")
pay: CLASS COUPONCAP_SHORT PRO_RATA ("MF&" )

from : HEDGE ("CAP12")
subject to : CEILING ((HEDGE ("CAP12", "OPTIMAL_PMT") - HEDGE ("CAP12", "ACTUAL_PMT")))
pay : CLASS COUPONCAP_SHORT PRO_RATA("AV1")

from : HEDGE ("CAP22")
subject to : CEILING ((HEDGE ("CAP22", "OPTIMAL_PMT"} - HEDGE ("CAP22", "ACTUAL_PMT")))
pay : CLLASS COUPONCAP_SHORT PRO_RATA("AV2")

from : HEDGE ("CAP32")
subject to : CEILING ((HEDGE ("CAP32", "OPTIMAL_PMT") - HEDGE ("CAP32", "ACTUAL_PMT"})))
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pay: CLASS COUPONCAP_SHORT PRO_RATA("MV1")

from : HEDGE ("CAP32")

subject to : CEILING ((HEDGE ("CAP32", "OPTIMAL_PMT") - HEDGE ("CAP32", "ACTUAL_PMT"})))

pay : CLASS COUPONCAP_SHORT PRO_RATA("MV2")

from : HEDGE ("CAP32")

subject to : CEILING ((HEDGE ("CAP32", "OPTIMAL_PMT") - HEDGE ("CAP32", "ACTUAL_PMT")})

pay : CLASS COUPONCAP_SHORT PRO_RATA("MV3")

from : HEDGE ("CAP32")

subject to : CEILING ((HEDGE ("CAP32", "OPTIMAL_PMT") - HEDGE ("CAP32", "ACTUAL_PMT"}))

pay: CLASS COUPONCAP_SHORT PRO_RATA("MV4")

from : HEDGE ("CAP32")

subject to : CEILING ((HEDGE ("CAP32", "OPTIMAL_PMT") - HEDGE ("CAP32", "ACTUAL_PMT")))

pay : CLASS COUPONCAP_SHORT PRO_RATA("MVS")

from . HEDGE ("CAP32")

subject to : CEILING ((HEDGE ("CAP32", "OPTIMAL_PMT") - HEDGE ("CAP32", "ACTUAL_PMT")))

pay : CLASS COUPONCAP_SHORT PRO_RATA("MVE")

from : HEDGE ("CAP12")
pay: AS_INTEREST ("R_2#1")

from : HEDGE ("CAP22")
pay : AS_INTEREST ("R_2#1")

from : HEDGE ("CAP32")
pay : AS_INTEREST ("R_2#1")

i

M CALCULATE FULL TURBO !!!!
Y,

calculate : #BeforeTurbol =

BBAL("AFS#1" "AF1#1" "AF2#1" "AF3#1" "AF4#1" "MF 1#1" "MF2#1","MF3#1","MF4#1","MF5#1" "MF 6#1

")

caliculate : #BeforeTurbo2 =
BBAL("AVA#1" "AVZH#1" "MV 1#1" "MV 2#1" "MV3#1" "MV4#1" "MVES#1","MV6#1")

calculate : #CallTurbo1 = IF #CallTurbo EQ 0 THEN 0 ELSE ((COLL_BAL("LAGMON_3",1}/
#OrigCollBalt ) < 20%)

calculate ; #CallTurbo2 = IF #CallTurbo EQ 0 THEN 0 ELSE ((COLL_BAL("LAGMON_3"2)/
#0rigCollBal2 ) < 20%)

calculate : #YM1 = CREDIT_ENHANCEMENT ("YmRsvFnd1")

calculate : #YM2 = CREDIT_ENHANCEMENT ("YmRsvFnd2")

when : IS_TRUE ( #CallTurbo1 )
from : CLASS ("GRP1"}
pay : CLASS BALANCE PRO_RATA ( "AF", "MF1"; "MF2"; "MF3"; "MF4"; "MF5"; "MF6" )

Haunnpnnnanannm

) SENIOR PRINCIPAL 1 1l
R
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calculate : #NasFracAF_T = BBAL({"AF5") BBAL("AF5", "AFNN")
calculate : #NasCeilAF_T = MIN ( BBAL("AF5"), CASH_ACCOUNT("AF"), #NasFracAF_T ~
#NasShiftAF * CASH_ACCOUNT("AF"} )

subject to : CEILING ( #NasCeilAF_T)
from ; CLASS ( "AF")
pay : CLASS BALANCE SEQUENTIAL ("AF5")

from : CLASS ("AF")
pay : CLASS BALANCE SEQUENTIAL ("AFNN", "AF5")

from : CLASS ( "AFNN")
pay : CLASS BALANCE SEQUENTIAL ( "AF1”, "AF2", "AF3", "AF4" )

iy

{#AF_Prn}

{#MF1_Pr}
{#MF2_Prn}
{(#MF3_Prn}
{#MF4_Prn}
{(#MF5_Prn}
{#MF6_Prn}

when : IS_TRUE (#CallTurbo1 )
from : CREDIT_ENHANCEMENT ("YmRsvFnd1")
pay . CLASS BALANCE PRO_RATA ( "AF"; "MF1"; "MF2"; "MF3"; "MF4"; "MF5"; "MF6" )

RN TR |

i SENIOR PRINCIPAL 1 Il
T A AR RE AR,

caiculate : #NasFracAF_T = BBAL("AF5") BBAL("AFS5", "AFNN")
calculate : #NasCeilAF_T = MIN ( BBAL("AF5"), CASH_ACCOUNT("AF"), #NasFracAF_T *
#NasShiftAF * CASH_ACCOUNT("AF") )

subject to : CEILING (#NasCeilAF_T)
from: CLASS ( "AF")
pay . CLASS BALANCE SEQUENTIAL ("AF5")

from : CLASS ( "AF")
pay . CLASS BALANCE SEQUENTIAL ("AFNN", "AF5")

from : CLASS ("AFNN")
pay : CLASS BALANCE SEQUENTIAL ( "AF1", "AF2", "AF3", "AF4")

NI

{#AF_Prn}

{#MF1_Prn}
{#MF2_Prn}
{#MF3_Prn}
{#MF4_Prm}
{(#MF5_Prn}
{#MF6_Prn}

when : IS_TRUE ( #CallTurbo2 )
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from : CLASS ("GRP2")
pay: CLASS BALANCE PRO_RATA ( "AV"; "MV1"; "MV2"; "MV3"; "MV4"; "MV5"; "MVg" )

RGB!

n SENIOR PRINCIPAL2 !
PN

calculate : #SeniorPrinc2_T = CASH_ACCOUNT( "AV")
calculate : #SeniorXtraP2_T =0
!
calculate : #PrincFrac2C_T = (COLL_P("2C_A") + COLL_P("2C_F") )/ COLL_P(2)
calculate : #PrincFrac2NC_T = { COLL_P("2NC_A") + COLL_P("2NC_F") )/ COLL_P(2)
!
calculate : #XtraPFrac2C_T = (COLL_P("2C_A") + COLL_P("2C_F") )/ COLL_P(2)
calculate : #XtraPFrac2NC_T = ( COLL_P("2NC_A")+ COLL_P("2NC_F") )/ COLL_P(2)
!
calculate : #SeniorPDA2C_T = MIN( BBAL("AV1"), (#SeniorPrinc2_T * #PrincFrac2C_T) +
(#SeniorXtraP2_T * #XtraPFrac2C_T))
calculate : #SeniorPDAZNC_T = MIN( BBAL("AV2"), (#SeniorPrinc2_T * #PrincFrac2NC_T) +

(#SeniorXtraP2_T * #XtraPFrac2NC_T))
!

from : SUBACCOUNT ( #SeniorPDA2C_T, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ( "AV1")

from : SUBACCOUNT ( #SeniorPDA2NC_T, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ( "AV2")

from : CLASS ("AV")
pay : CLASS BALANCE PRO_RATA ("AV1"; "AV2")

from : CLASS ("AV1")
pay: SEQUENTIAL ("AV1#1")

from ;: CLASS ("AV2")
pay : SEQUENTIAL ( "AV2#1" )

IR RS AR R R AR RN

{#AV_Prn}{1}
{#MV1_Prn}
{#MV2_Prn}
{#MV3_Prn}
{#MV4_Prn}
{#MV5_Prn}
{#MV6_Prn}

when : IS _TRUE (#CallTurbo2 )
from : CREDIT_ENHANCEMENT ("YmRsvFnd2")
pay : CLASS BALANCE PRO_RATA ("AV"; "MV1", "MV2"; "MV3"; "MV4"; "MV5"; "MV6" )

TR TR R R AN

1 SENIOR PRINCIPAL2 !

nRNNHHINHIHHIH
calculate : #SeniorPrinc2_T = CASH_ACCOUNT("AV")
calculate : #SeniorXtraP2_T =0



calculate : #PrincFrac2C_T = ( COLL_P("2C_A" + COLL_P("2C_F") )/ COLL_P(2)

calculate : #PrincFrac2NC_T = ( COLL_P("2NC_A") + COLL_P("2NC_F") )/ COLL_P(2)
]
calculate : #XtraPFrac2C_T ={COLL_P("2C_A")+ COLL_P("2C_F"y )/ COLL_P(2)
calculate : #XtraPFrac2NC_T = ( COLL_P("2NC_A") + COLL_P("2NC_F") )/ COLL_P(2)
!
calculate : #SeniorPDA2C_T = MIN( BBAL("AV1"), (#SeniorPrinc2_T * #PrincFrac2C_T) +
(#SeniorXtraP2_T * #XtraPFrac2C_T))
calculate : #SeniorPDAZ2NC_T = MIN( BBAL("AV2"}, (#SeniorPrincZ2_T * #PrincFrac2NC_T) +

(#SeniorXtraP2_T * #XtraPFrac2NC_T))
!

from : SUBACCOQUNT ( #SeniorPDA2C_T, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ("AV1")

from : SUBACCOUNT ( #SeniorPDA2NC_T, CLASS "AV” )
pay : CLASS BALANCE SEQUENTIAL ("AV2")

from : CLASS ("AV")
pay: CLASS BALANCE PRO_RATA ( "AV1"; "AV2" )

from : CLASS ("AV1")
pay : SEQUENTIAL ( "AV1#1" )

from : CLASS ("AV2")
pay: SEQUENTIAL ( "AV2#1")

IR A AR RN AR TR

{#AV_Prn}{1}
{#MV1_Prn}
{#MV2_Prn}
{#MV3_Pm}
{#MV4_Prn}
{#MV5_Prn}
{#MV6_Prn}

'ICROSS TURBO AMOUNTS IF ONE GROUP PAYS OFF
!

when : 1S_TRUE (#CallTurbo1 AND BBAL("AV", "MV1", "MV2", "MV3", "MV4", "MV5", "MV6") LT
0.01)

from : CLASS ("GRP2")

pay: CLASS BALANCE PRO_RATA ( "AF"; "MF1"; "MF2"; "MF3"; "MF4"; "MF5"; "MF&" )

HHEH T

3! SENIOR PRINCIPAL 1 !l
T TR

I calculate : #NasF_CROSS_TEST = BBAL("AF5")/ BBAL("AF5", "AFNN")

calculate : #NasF_CROSS_TEST = BBAL("AF5")

calculate : #NasFracAF_T = BBAL("AF5")/ BBAL("AF5", "AFNN")

calculate : #NasCeilAF_T = MIN ( BBAL("AF5"), CASH_ACCOUNT("AF"), #NasFracAF_T *
#NasShiftAF * CASH_ACCOUNT("AF"))

subject to : CEILING ( #NasCeilAF_T )
from : CLASS ("AF")
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pay: CLASS BALANCE SEQUENTIAL ("AF5")

from : CLASS ( "AF")
pay : CLASS BALANCE SEQUENTIAL ("AFNN", "AF5")

from : CLASS ( "AFNN")
pay : CLASS BALANCE SEQUENTIAL ( "AF1", "AF2", "AF3", "AF4")

naupnnnnan g
{#AF_Prn}
{#MF1_Prn}
{#MF2_Prn}
{#MF3_Prn}
{#MF4_Prn}
{(#MF5_Prn}
{#MF6_Prn}

when : IS_TRUE ( #CallTurbo1 AND BBAL{"AV", "MV1", "MV2", "MV3", "MV4", "MV5", "MV6") LT
0.01)

from: CREDIT_ENHANCEMENT ("YmRsvFnd2")

pay : CLASS BALANCE PRO_RATA ( "AF", "MF1", "MF2"; "MF3"; "MF4"; "MF5"; "MF6" )

i

it SENIORPRINCIPAL 1 I
TR AT ARAARAT Y

calculate : #NasFracAF_T = BBAL("AF5") BBAL("AF5", "AFNN")
calculate : #NasCeilAF_T = MIN ( BBAL("AF5"), CASH_ACCOUNT("AF"), #NasFracAF_T *
#NasShiftAF * CASH_ACCOUNT("AF") )

subject to : CEILING ( #NasCeilAF_T)
from : CLASS ( "AF")
pay : CLASS BALANCE SEQUENTIAL ("AF5")

from : CLASS ( "AF")
pay : CLASS BALANCE SEQUENTIAL ("AFNN", "AF5")

from : CLASS ("AFNN")
pay : CLASS BALANCE SEQUENTIAL ( "AF1", "AF2", "AF3", "AF4" )

THEEREELLE R LR T e e

{#AF_Prn}
{#MF1_Prn}
{#MF2_Prn}

{(#MF3_Prn}
{#MF4_Prn}
{#MF5_Prn}
{#MF6_Prm}

when : IS_TRUE ( #CallTurbo2 AND BBAL("AF”, "MF1”, "MF2", "MF3", "MF4", "MF5”", "MF6") LT
0.01)

from : CLASS ("GRP1")

pay : CLASS BALANCE PRO_RATA ( "AV"; "MV1", "MV2"; "MV3"; "MV4"; "MV5"; "MV6" )
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I SENIOR PRINCIPAL2 Ul
RN

calculate : #SeniorPrinc2_T = CASH_ACCOUNT("AV")
calculate : #SeniorXtraP2_T =0
|
calculate : #PrincFrac2C_T ={ COLL_P("2C_A" + COLL_P("2C_F"))/ COLL_P(2)
calculate : #PrincFrac2NC_T =( COLL_P("2NC_A") + COLL_P("2NC_F") )/ COLL_P(2)
1
calculate : #XtraPFrac2C_T ={ COLL_P("2C_A") + COLL_P("2C_F") )/ COLL_P(2)
calculate ;: #XtraPFrac2NC_T = ( COLL_P("2NC_A") + COLL_P({"2NC_F") )/ COLL_P(2)
!
calculate : #SeniorPDA2C_T = MIN( BBAL("AV1"), (#SeniorPrinc2_T * #PrincFrac2C_T) +
(#SeniorXtraP2_T * #XtraPFrac2C_T))
calculate : #SeniorPDAZNC _T = MIN( BBAL("AV2"), (#SeniorPrinc2_T * #PrincFrac2NC _T) +

(#SeniorXtraP2_T * #XtraPFrac2NC_T))
!

from : SUBACCOUNT ( #SeniorPDA2C_T, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ( "AV1")

from : SUBACCOUNT ( #SeniorPDA2NC_T, CLASS "AV")
pay : CLASS BALANCE SEQUENTIAL ( "AV2")

from : CLASS ("AV")
pay : CLASS BALANCE PRO_RATA ( "AV1"; "AV2" )

from : CLASS ( "AV1")
pay : SEQUENTIAL ("AV1#1")

from : CLASS ("AV2")
pay : SEQUENTIAL ( "AV2#1")

A T R R RS LR IR A AR

{#AV_Prn}{1}
{#MV1_Prn}
{#MV2_Prn}
{#MV3_Prn}
{(#MV4_Prn}
{#MV5_Prn}
{#MV6_Prn}

when : IS_TRUE ( #CallTurbo2 AND BBAL("AF", "MF1", "MF2", "MF3", "MF4", "MF5", "MF6") LT
0.01)

from : CREDIT_ENHANCEMENT ("YmRsvFnd1")

pay : CLASS BALANCE PRO_RATA ("AV"; "MV1"; "MV2"; "MV3"; "MV4", "MV5"; "MV6" )

AR R AR RN A RN AR

" SENIOR PRINCIPAL2 !
HHHnn s nmn

calculate : #SeniorPrinc2 T = CASH_ACCOUNT( "AV")
calculate : #SeniorXtraP2_T =0
]
calculate : #PrincFrac2C_T ={ COLL_P("2C_A") + COLL_P("2C_F") )/ COLL_P(2)
calculate : #PrincFracZNC_T = ( COLL_P("2NC_A") + COLL_P("2NC_F") )/ COLL_P(2)
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calculate : #XtraPFrac2C_T = (COLL_P("2C_A") + COLL_P("2C_F") )/ COLL_P(2)

calculate : #XtraPFrac2NC_T = ( COLL_P("2NC_A") + COLL_P("2NC_F"} )/ COLL_P(2)
!

calculate : #SeniorPDA2C_T = MIN( BBAL("AV1"), (#SeniorPrinc2_T * #PrincFrac2C_T) +
(#SeniorXtraP2_T * #XtraPFrac2C_T))

calculate : #SeniorPDA2NC_T = MIN( BBAL("AV2"), (#SeniorPrinc2_T * #PrincFrac2NC_T) +

(#SeniorXtraP2_T * #XtraPFrac2NC_T))

from :
pay .

SUBACCOUNT ( #SeniorPDA2C_T, CLASS "AV")
CLASS BALANCE SEQUENTIAL ( "AV1")

from :
pay :

SUBACCOUNT ( #SeniorPDA2NC_T, CLASS "AV")
CLASS BALANCE SEQUENTIAL ( "AV2")

from :
pay :

CLASS ("AV")
CLASS BALANCE PRO_RATA ( "AV1"; "AV2" )

from :
pay :

CLASS ("AV1")
SEQUENTIAL ("AV1#1" )

from :
pay :

CLASS ("AV2")
SEQUENTIAL ( "AV2#1")

e T

{#AV_Prn}1}
{#MV1_Prn}
{#MV2_Prn}
{#MV3_Prn}
{#MV4_Prn}
{#MV5_Prn}
{#MV6_Prn}

calculate : #AfterTurbo1 =
BBAL("AFS#1" "AF1#1" "AF281" "AF3#1" "AF4#1" "MF1#1" "MF2#1","MF 3#1","MF 4#1","MF5#1" "MF 6#1

calculate : #AfterTurbo2 =

BBAL("AV1#1" "AV2#1" "MV 11", "MV2#1" "MV3#1" "MV4#1" "MV5#1" "MVE#1")
calculate : #TurboPaid1 = #BeforeTurbo1 - #AfterTurbo1
calculate : #TurboPaid2 = #BeforeTurbo1 - #AfterTurbo1

from :
pay:

CREDIT_ENHANCEMENT ("YmRsvFnd1")
AS_INTEREST ("R_1#1")

from :
pay:

CREDIT_ENHANCEMENT ("YmRsvFnd2")
AS_INTEREST ("R_2#1")

from

pay:

: CLASS ("GRP1")

AS_INTEREST ("R_1#1")




from :
pay .

CLASS ("GRP2")
AS_INTEREST ("R_2#1")

calculate

:#BondBal1l =

BBAL("AF5#1","AF 1#1" "AF2#1" "AF3#1" "AF4#1" "MF 1#1" "MF2#1","MF3#1","MF4#1","MF5#1","MF 61

calculate : #0C1 = MAX( 0, COLL _BAL(1) - #BondBal1 )
calculate : #BondBal2 =
BBAL("AV1#1","AV2#1" "MV 1#1" "MV2#1" "MV3#1","MV4#1" "MV5#1","MVE#1")
calculate : #0C2 = MAX( 0, COLL_BAL(2) - #BondBal2 )
calculate : #BondBal = #BondBal1 + #BondBal2

calculate: #CallBalGrp1 = COLL_BAL(1)
calculate: #CallBalGrp2 = COLL_BAL(2)

SECTION: "OPTR_GROUP_1"

from :
subject to
pay .
pay :

CASH_ACCOUNT (100)

. CEILING ( #CallBalGrp1)

CLASS BALANCE SEQUENTIAL ( "GRP1")

CLASS MORE_INTEREST SEQUENTIAL ( "GRP1")

from :
pay :

CLASS ( "GRP1")
PRO_RATA ( "AF5#1" "AF1#1", "AF2#1": "AF3#1"; "AF4#1" )

from :
pay :

CLASS ( "GRP1")
PRO_RATA ( "MF1#1")

from:
pay :

CLASS ("GRP1")
PRO_RATA ( "MF2#1" )

from :
pay

CLASS ("GRP1")
PRO_RATA ("MF3#1" )

from :
pay :

CLASS ( "GRP1")
PRO_RATA ( "MF4#1")

from :
pay:

CLASS ("GRP1")
PRO_RATA ( "MF5#1" )

from :
pay :

CLASS ("GRP1")
PRO_RATA ( "MF6#1")

from :
pay .

CLASS ("GRP1")
AS_INTEREST ( "R_1#1")

SECTION: "OPTR_GROUP_2"

from :
subject to
pay .
pay .

CASH_ACCOUNT (100)

. CEILING ( #CallBalGrp2)

CLASS BALANCE SEQUENTIAL ( "GRP2" )

CLASS MORE_INTEREST SEQUENTIAL ( "GRP2" )
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from :

pay :

CLASS ("GRP2")
PRO_RATA ("AV1#1"; "AV2#1" )

from :

CLASS ("GRP2")

pay: PRO_RATA ("MV1#1")
from ; CLASS ("GRP2")
pay : PRO_RATA ( "MV2#1")
from : CLASS ("GRP2")
pay : PRO_RATA ( "MV3#1")
from : CLASS ("GRP2")
pay : PRO_RATA ( "MV4#1")
from: CLASS ("GRP2")
pay : PRO_RATA ( "MV5#1")
from : CLASS ("GRP2")
pay: PRO_RATA ( "MV6#1")
from : CLASS ("GRP2")
pay: AS_INTEREST ( "R_2#1")
Schedule "AIOCA" GROUP 2
DECLARE
VALUES OK
20040825 58,874,000
20040925 58,874,000
20041025 58,874,000
20041125 58,874,000
20041225 58,874,000
20050125 58,874,000
20050225 58,874,000
20050325 58,874,000
20050425 58,874,000
20050525 58,874,000
20050625 58,874,000
20050725 58,874,000
20050825 58,874,000
20050925 58,874,000
20051025 58,874,000
20051125 58,874,000
20051225 58,874,000
20060125 58,874,000
20060225 58,874,000
20060325 58,874,000
20060425 58,874,000
20060525 58,874,000
20060625 58,874,000
20060725 0

échedule "AIOCF" GROUP 2
DECLARE
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VALUES OK
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625

20060725
|

10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
10,376,000
0

Schedule "AIONCA" GROUP 2

DECLARE
VALUES OK
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625

20060725
!

58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,803,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
58,903,000
0

Schedule "AIONCF" GROUP 2
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DECLARE
VALUES OK
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525
20060625

20060725
!

échedule "AIOCA_BAL" GROUP 2

DECLARE
VALUES OK
20040825
20040925
20041025
20041125
20041225
20050125
20050225
20050325
20050425
20050525
20050625
20050725
20050825
20050925
20051025
20051125
20051225
20060125
20060225
20060325
20060425
20060525

20060625
!

échedu!e "AIOCF_BAL" GROUP 2

10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
10,347,000
0

58,874,000
58,874,000
58,874,000
58,874,000

58,874,000,

58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
58,874,000
0
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DECLARE

VALUES OK
20040825 10,376,000
20040925 10,376,000
20041025 10,376,000
20041125 10,376,000
20041225 10,376,000
20050125 10,376,000
20050225 10,376,000
20050325 10,376,000
20050425 10,376,000
20050525 10,376,000
20050625 10,376,000
20050725 10,376,000
20050825 10,376,000
20050925 10,376,000
20051025 10,376,000
20051125 10,376,000
20051225 10,376,000
20060125 10,376,000
20060225 10,376,000
20060325 10,376,000
20060425 10,376,000
20060525 10,376,000
20060625 0

|

Schedule "AIONCA_BAL" GROUP 2

DECLARE

VALUES OK
20040825 58,903,000
20040925 58,903,000
20041025 58,903,000
20041125 58,903,000
20041225 58,803,000
20050125 58,903,000
20050225 58,903,000
20050325 58,903,000
20050425 58,903,000
20050525 58,903,000
20050625 58,903,000
20050725 58,903,000
20050825 58,903,000
20050925 58,903,000
20051025 58,903,000
20051125 58,903,000
20051225 58,903,000
20060125 58,903,000
20060225 58,903,000
20060325 58,903,000
20060425 58,903,000
20060525 58,903,000
20060625 0

Schedule "AIONCF_BAL" GROUP 2

DECLARE
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VALUES OK

20040825 10,347,000
20040925 10,347,000
20041025 10,347,000
20041125 10,347,000
20041225 10,347,000
20050125 10,347,000
20050225 10,347,000
20050325 10,347,000
20050425 10,347,000
20050525 10,347,000
20050625 10,347,000
20050725 10,347,000
20050825 10,347,000
20050925 10,347,000
20051025 10,347,000
20051125 10,347,000
20051225 10,347,000
20060125 10,347,000
20060225 10,347,000
20060325 10,347,000
20060425 10,347,000
20060525 10,347,000
20060625 0

!
!
!

' DEFINE DYNAMIC #YM_HEBMOBSB0OPCT = LOAN("SCHAM_PREP_AMT") * 80% ~
LOAN("GROSSRATE")/ 1200 * 6
!

|
DEFINE TABLE "SRFTBLSAXSERV" (4, 2) = "PERIOD" "SRF"

10.1 0.35
30.1 0.45
48.1 0.7

999 0.85

. DEFINE DYNAMIC #SRFSAXSERV = LOOKUP_TBL({ "STEP", MONTHS_DIFF(CURDATE,
DEAL_FIRST_PAYDATE]) + 1, "SRFTBLSAXSERV", "PERIOD", "SRF" )
!

Collateral OVER
!
! Factor  --Delay--
! Type Date PlY BV UseBVfor0

WL 20040701 9999 9999 FALSE
!
I Pooi# Type Gross Current Original --Fee-- Maturity Orig ARM
P#mos P#mos Life ResetLife Max Look
] Coupon Factor Balance P/Y BV P/Y BV Term Index
ToRst RstPer Cap Cap Floor Negam Back
! BEGINNING OF COLLATERAL

Gross #mos #mos

Margin ToRst RstPer

M 1 WL 00 WAC 10.422 ( 3605935.02/ 3605935.02), 3605935.02
(#SRFSAXSERYV + 0); 0.00 282:78 282:78 360 NO_CHECK
BALLOON SCHED_BOTH 180 COMMERCIAL_OP "USER_ResidName"

"ARM2_0" ; GROUP "F" PREPAY_FLAG NONE ;
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M 2 WL 00 WAC 7.503 ( 85644469.64/ 85644469.64), 85644469.64

(#SRFSAXSERV +0.02); 0.00 300:22 300:22 322 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "ARM2_0" ; GROUP "1F" PREPAY_FLAG
NONE ;

M 3 WL 00 WAC 7.259( 2335508.82/ 2335508.82); 2335508.82
(#SRFSAXSERV + 0.067); 0.00 303.2 303:2 305 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "ARM2_24" ; GROUP "{F"

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT );

M 4 WL 00 WAC 6.657 ( 14807808.20/ 14807808.20); 14807808.20
* (#SRFSAXSERV +0.017);  0.00 307:2 307:2 309 NO_CHECK
COMMERCIAL_OP "USER_ResidName" "ARM2_30" ; GROUP "{F"

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEBMOSOPCT );

M 5 WL 00 WAC 6.760 ( 195487417/ 195487417 ),  1954874.17
(#SRFSAXSERV +0);  0.00 331:3 331:3 334 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "ARM2_36" ; GROUP "1 F"

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HESMOSOPCT );

M 6 WL 00 WAC 6.341( 1436003.70/ 1436003.70 );  1436003.70
(#SRFSAXSERV +0.087); 0.00 359:1 35911 360 NO_CHECK
COMMERCIAL_OP "USER_ResidName" "ARM2_60" ; GROUP "{F"

PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA ( #YM_HESMOBOPCT );

M 7 WL 00 WAC 6.51 ( 181559638.22/ 181559638.22 ), 181559638.22
(#SRFSAXSERV + 0.043); 0.00 332:1  332:1 333 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "ARM2_0" ; GROUP "1F" PREPAY_FLAG
YM FOR 36 NONE ; YM_FORMULA ( #YM_HEBMOS80PCT );

M 8 WL 00 WAC 7.247 ( 3828933.71/  3828933.71), 3828933.71
(#SRFSAXSERV + 0); 0.00 354:3 3543 357 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "ARM2_24" ; GROUP "1F"

PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HE6MOB8O0PCT ),

M 9 WL 00 WAC 7( 150785.73 / 150785.73 ), 150785.73
(#SRFSAXSERYV + 0); 0.00 17911 1791 180 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM2_30" ; GROUP "1F"
PREPAY_FLAG NONE ;

M 10 WL 00 WAC 6.514( 1192818.63/ 1192818.63); 1192818.63
(#SRFSAXSERV +0.047); 0.00 178:2 1782 180 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM2_36" ; GROUP "1F"
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEBMOB0PCT ),

M 11 WL 00 WAC 6.377( 1060850.82/ 1060850.82), 1060850.82
(#SRFSAXSERV +0.193); 0.00 237:3 2373 240 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM35_0" ; GROUP "1F"
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MOB80PCT };

M 12 WL 00 WAC 6.774 (  5321630.18/ 5321630.18); 5321630.18
(#SRFSAXSERV + 0.047); 0.00 358:2 358:2 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM35_0" ; GROUP "1F"
PREPAY_FLAG NONE ;

M 13 WL 00 WAC 7.721(  1022599.90/  1022599.90);  1022599.90
(#SRFSAXSERV + 0), 0.00 359:1  359:1 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM35_24" ; GROUP "1F"
PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEGMOB80PCT );

M 14 WL 00 WAC 6.577 ( 2087002.62/ 2087002.62), 2087002.62
(#SRFSAXSERYV + 0); 0.00 357:3 3573 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM35_30" ; GROUP "1F"
PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEGMOSOPCT );

M 15 WL 00 WAC 6.319 ( 42049288.40/ 42049288.40), 4204928840
(#SRFSAXSERYV + 0.036); 0.00 358:2 358:2 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM35_36" ; GROUP "1F"
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PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEG6MOS80PCT );

M 16 WL 00 WAC 6.75 ( 543008.15/ 543008.15 ), 543008.15
(#SRFSAXSERYV + 0); 0.00 356:4 356:4 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM35_36" ; GROUP "1F"
PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA ( #YM_HEBMOB80PCT );

Mo 17 WL 00 WAC 7.21( 29944544.33/ 29944544.33); 2994454433

(#SRFSAXSERV +0.031);  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

5775 24 6SYNC_INT 13.341 1.041 6478 0 O INIT_PERCAP

2.762 ORIG_GROSSRATE  7.21 COMMERCIAL_OP

"USER_ResidName" "ARM35 0" ; GROUP "2C_A" PREPAY_FLAG NONE ; TEASER

M 18 WL 00 WAC 6.5( 590117.47/  590117.47);  590117.47

(#SRFSAXSERV +0);  0.00 358:2 3582 360 NO_CHECK ARM LIBOR_6MO

5694 23 6SYNC_INT 12.811 1.155 6.385 0 O INIT_PERCAP

2.075 ORIG_GROSSRATE 6.5 COMMERCIAL_OP

"USER_ResidName" "ARM35_24" : GROUP "2C_A" PREPAY_FLAG YM FOR 6 NONE

. YM_FORMULA ( #YM_HEBMOBSOPCT ); TEASER

M 19 WL 00 WAC 8.075( 36926505/ 369265.05), 369265.05

(#SRFSAXSERV +0);  0.00 357:3  357:3 360 NO_CHECK ARM LIBOR_6MO

6.575 22 6SYNC_INT 15.075 15 8075 0 0

ORIG_GROSSRATE  8.075 COMMERCIAL_OP

"USER_ResidName” "ARM35_30" ; GROUP "2C_A" PREPAY_FLAG YM FOR 12

NONE ; YM_FORMULA ( #YM_HEBMOSOPCT ); TEASER

M 20 WL 00 WAC 6.739 ( 57754251.02/ 57754251.02), 57754251.02

(#SRFSAXSERV +0.054),  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

5255 24 6SYNC_INT 12.826 1.031 5979 0 0 INIT_PERCAP

2.864 ORIG_GROSSRATE  6.739 COMMERCIAL_OP

"USER_ResidName" "ARM35_36" ; GROUP "2C_A" PREPAY_FLAG YM FOR 24

NONE ; YM_FORMULA ( #YM_HE6MOSOPCT ); TEASER

M 21 WL 00 WAC 7.115( 313661.03/ 313661.03);  313661.03

(#SRFSAXSERV +0);  0.00 35911 35911 360 NO_CHECK ARM LIBOR_6MO

575 24 6SYNC_INT 13.115 1 6415 0 0

ORIG_GROSSRATE  7.115 COMMERCIAL_OP

"USER_ResidName" "ARM35_0" ; GROUP "2C_A" PREPAY_FLAG YM FOR 30 NONE

. YM_FORMULA ( #YM_HEGMOBSOPCT ); TEASER

M 22 WL 00 WAC 7477( 171354339/ 1713543.39);  1713543.39

(#SRFSAXSERV +0);  0.00 357:3 357:3 360 NO_CHECK ARM LIBOR_6MO

5.997 22 6SYNC_INT 13.975 1.249 6716 0 0 INIT_PERCAP

2.209 ORIG_GROSSRATE  7.477 COMMERCIAL_OP

"USER_ResidName" "ARM35_12" ; GROUP "2C_A" PREPAY_FLAG YM FOR 36

NONE ; YM_FORMULA ( #YM_HESMOB8OPCT ); TEASER

M 23 WL 00 WAC 6.737( 1923556627/ 19235566.27 ); 19235566.27

(#SRFSAXSERV + 0.029);  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

5619 24 6SYNC_INT 12.737 1 5806 0 O INIT_PERCAP 3

ORIG_GROSSRATE  6.737 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "ARM35_36" ; GROUP "2C_A" PREPAY_FLAG NONE ; TEASER

M 24 WL 00 WAC 6.111 ( 7372848523/ 7372848523 ), 73728485.23

(#SRFSAXSERV +0.052);  0.00 359:1  359:1 360 NO_CHECK ARM LIBOR_6MO

5.027 24 B6SYNC_INT 12.124 1.006 526 0 0 INIT_PERCAP 2.977

ORIG_GROSSRATE  6.111 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName” "ARM35_36" ; GROUP "2C_A" PREPAY_FLAG YM FOR 24

NONE ; YM_FORMULA ( #YM_HEBMOSOPCT ); TEASER

M 25 WL 00 WAC B.072(  246148.74/  246148.74), 24614874

(#SRFSAXSERV +0.239);  0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO

5.374 23 6SYNC_INT 12.072 1 5072 0 0 INIT_PERCAP 3

ORIG_GROSSRATE  6.072 AMORT NONE FOR 60 COMMERCIAL_OP
s a2
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"USER_ResidName" "ARM_0" ; GROUP "2C_A" PREPAY_FLAG YM FOR 36 NONE ;
YM_FORMULA ( #YM_HEBMOB80PCT ), TEASER

M 26 WL 00 WAC 7.231( 1483417613/ 14834176.13);, 14834176.13

(#SRFSAXSERV +0.019);  0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO

5989 36 6SYNC_INT 13.346 1.042 6.469 0 0 INIT_PERCAP

2.873 ORIG_GROSSRATE  7.231 COMMERCIAL_OP

"USER_ResidName" "ARM_0" ; GROUP "2C_A" PREPAY_FLAG NONE ; TEASER

M 27 WL 00 WAC 7.616 (  802311.49/  802311.49);,  802311.49

(#SRFSAXSERV + 0); 0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO

5903 35 6SYNC_INT 14.168 1.276 7.616 0 0 INIT_PERCAP

1.736 ORIG_GROSSRATE  7.616 COMMERCIAL_OP

"USER_ResidName" "FXBall_0" ; GROUP "2C_A" PREPAY_FLAG YM FOR 6 NONE ;

YM_FORMULA ( #YM_HEBMOSOPCT ); TEASER

M 28 WL 00 WAC 6.494 (  384222.35/  384222.35), 38422235

(#SRFSAXSERV + 0); 0.00 357:3 357:3 360 NO_CHECK ARM LIBOR_6MO

475 34 6SYNC_INT 12.494 1 5.704 0 0 INIT_PERCAP 3

ORIG_GROSSRATE  6.494 COMMERCIAL_OP

"USER_ResidName" "FXBall_36" ; GROUP "2C_A" PREPAY_FLAG YM FOR 24 NONE

; YM_FORMULA ( #YM_HEBMO80PCT ); TEASER

M 29 WL 00 WAC 6.886 (  906017.80/  906017.80);  906017.80

(#SRFSAXSERYV +0.147);  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

5997 36 6SYNC_INT 12.886 1 5.997 0 O INIT_PERCAP 3

ORIG_GROSSRATE  6.886 COMMERCIAL_OP

"USER_ResidName" "FXBall_0" ; GROUP "2C_A" PREPAY_FLAG YM FOR 30 NONE ;

YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER

M 30 WL 00 WAC 7.415( 27297411.70/ 27297411.70);, 27297411.70

(#SRFSAXSERV +0.039); 0.00 3582 358:2 360 NO_CHECK ARM LIBOR_6MO

5.555 35 6 SYNC_INT 13.377 1.106 6.512 0 0 INIT_PERCAP

2.592 ORIG_GROSSRATE  7.115 COMMERCIAL_OP

"USER_ResidName" "FX30_0" ; GROUP "2C_A" PREPAY_FLAG YM FOR 36 NONE ;

YM_FORMULA ( #YM_HE6MO8OPCT ); TEASER

M 31 WL 00 WAC 6.706 (  5348929.55/ 5348929.55);  5348929.55

(#SRFSAXSERV +0.017);  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

5588 36 6SYNC_INT 12.706 1 5.845 0 0 INIT_PERCAP 3

ORIG_GROSSRATE  6.706 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "FX30_12" ; GROUP "2C_A" PREPAY_FLAG NONE ; TEASER

M 32 WL 00 WAC 6.718 (  416792.41/  416792.41);,  416792.41

(#SRFSAXSERYV + 0); 0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

6.027 36 6SYNC_INT 12.718 1 6.027 0 0 INIT_PERCAP 3

ORIG_GROSSRATE  6.718 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "FX30_24" ; GROUP "2C_A" PREPAY_FLAG YM FOR 24 NONE

; YM_FORMULA ( #YM_HEBMOS8O0PCT ); TEASER _

M 33 WL 00 WAC 6.678 (  832743.38/  832743.38);  832743.38

(#SRFSAXSERV + 0.204); 0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO

6.091 35 6SYNC_INT 12.678 1 6.187 0 O INIT_PERCAP 3

ORIG_GROSSRATE  6.678 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "FX30_30" ; GROUP "2C_A" PREPAY_FLAG YM FOR 30 NONE

; YM_FORMULA ( #YM_HEBMO8OPCT ); TEASER

M 34 WL 00 WAC 6.434 ( 1457174539/ 1457174539); 1457174539

(#SRFSAXSERV +0.063);  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

5.397 36 6 SYNC_INT 12.46 1.008 5.63 0 0 INIT_PERCAP 2.956

ORIG_GROSSRATE  6.434 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "FX30_36" ; GROUP "2C_A" PREPAY_FLAG YM FOR 36 NONE

; YM_FORMULA ( #YM_HEBMOSOPCT ), TEASER

M 35 WL 00 WAC 7.25( 397657.49/  397657.49);,  397657.49
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(#SRFSAXSERV + 0); 0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO

5 59 6SYNC_INT 13.25 1 625 0 0 INIT_PERCAP 3
ORIG_GROSSRATE  7.25 COMMERCIAL_OP
"USER_ResidName" "FX30_60" ; GROUP "2C_A" PREPAY_FLAG YM FOR 12 NONE
. YM_FORMULA ( #YM_HEBMOBOPCT ); TEASER

M 36 WL 00 WAC 6.142 (  808748.23/  808748.23);  808748.23
(#SRFSAXSERV +0.128);  0.00 357:3 357:3 360 NO_CHECK ARM LIBOR_6MO
5025 58 6SYNC_INT 12.142 1 5387 0 0 INIT_PERCAP 3
ORIG_GROSSRATE  6.142 COMMERCIAL_OP
"USER_ResidName" "FX525_0" ; GROUP "2C_A" PREPAY_FLAG YM FOR 36 NONE
: YM_FORMULA ( #YM_HEBMOBOPCT ); TEASER

M 37 WL 00 WAC 7526 ( 566938.65/ 566938.65);  566938.65
(#SRFSAXSERV +0);  0.00 360:0 360:0 360 NO_CHECK ARM LIBOR_6MO

6.38 61 6SYNC_INT 13.526 1 7404 0 O INIT_PERCAP 3
ORIG_GROSSRATE  7.526 AMORT NONE FOR 60 COMMERCIAL_OP
"USER_ResidName" "FX525_36" ; GROUP "2C_A" PREPAY_FLAG YM FOR 36 NONE
. YM_FORMULA ( #YM_HEBMOBSO0PCT ); TEASER

M 38 WL 00 WAC 9.125(  66579.36/  66579.36);  66579.36
(#SRFSAXSERV +0);  0.00 281:79 281:79 360 NO_CHECK ARM CMT_1YR

6.25 6 12SYNC_INT 16.125 2 9125 0 0

ORIG_GROSSRATE  9.125 COMMERCIAL_OP
"USER_ResidName" "FX525_36" ; GROUP "2C_A" PREPAY_FLAG NONE ;

M 39 WL 00 WAC 9.199( 239847526/ 239847526 ), 2398475.26
(#SRFSAXSERV +0);  0.00 27579 275:79 354 NO_CHECK ARM LIBOR_BMO
5668 6 6SYNC_INT 16.319 1.211 889 0 0 INIT_PERCAP 2.044
ORIG_GROSSRATE  9.199 COMMERCIAL_OP
"USER_ResidName" "FX525_0" ; GROUP "2C_A" PREPAY_FLAG NONE ; TEASER
M 40 WL 00 WAC 1021(  365598.48/  365598.48);  365598.48
(#SRFSAXSERV +0);  0.00 281:79 281:79 360 NO_CHECK

BALLOON SCHED_BOTH 180 COMMERCIAL_OP "USER_ResidName"
"FX525_12" ; GROUP "2C_F" PREPAY_FLAG NONE ;

M 41 WL 00 WAC 75( 288999.30/  288999.30 ),  288999.30
(#SRFSAXSERV +0);  0.00 354:6 354:6 360 NO_CHECK

BALLOON SCHED_BOTH 180 COMMERCIAL_OP "USER_ResidName"
"FX525_24" ; GROUP "2C_F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (
#YM_HEBMOBOPCT );

M 42 WL 00 WAC 7.395( 1025212510/ 10252125.10);, 10252125.10
(#SRFSAXSERV +0.017);  0.00 301:19 301:19 320 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX525_36" : GROUP "2C_F"

PREPAY_FLAG NONE ;

M 43 WL 00 WAC 6.67( 321762.99/ 321762.99),  321762.99
(#SRFSAXSERV +0);  0.00 3022 302:2 304 NO_CHECK

COMMERCIAL_OP "USER_ResidName" “FX525_60" ; GROUP "2C_F"

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA ( #YM_HE6MOSOPCT );

M 44 WL 00 WAC 6.592 ( 1337568.03/ 1337568.03); 1337568.03
(#SRFSAXSERV +0.038);  0.00 3132 313:2  315NO_CHECK
COMMERCIAL_OP "USER_ResidName" "ARM2 0" ; GROUP "2C_F"

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HEBMOSOPCT );

M 45 WL 00 WAC 6.562(  949254.46/ 94925446 ),  949254.46
(#SRFSAXSERV +0);  0.00 357:3 357:3 360 NO_CHECK

COMMERCIAL_OP "USER_ResidName” "ARM2_0" ; GROUP "2C_F"

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA ( #YM_HEB6MO8OPCT );

M 46 WL 00 WAC 6.573( 25311902.06/ 25311902.06); 25311902.06
(#SRFSAXSERV + 0.032);  0.00 334:1 3341  335NO_CHECK
COMMERCIAL_OP "USER_ResidName" "ARM2_24" ; GROUP "2C_F"
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PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEBMOSOPCT );

M 47 WL 00 WAC 6.142( 60538676/ 605386.76 ),  605386.76
(#SRFSAXSERV +0);  0.00 3582 358:2 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM2_30" ; GROUP "2C_F"
PREPAY_FLAG NONE ;

M 48 WL 00 WAC 6.66 ( 161556.14/  161556.14);  161556.14
(#SRFSAXSERV +0);  0.00 350:1 35911 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName” "ARM2_36" ; GROUP "2C_F"
PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HESMOSOPCT );

M 49 WL 00 WAC 6.508 ( 5075406.01/ 5075406.01); 5075406.01
(#SRFSAXSERV +0.089); 0.00 3582 358:2 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "ARM2_60" ; GROUP "2C_F"
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HEBMOSOPCT );

M 50 WL 00 WAC 7.39( 28428230.99/ 28428230.99);, 28428230.99
(#SRFSAXSERV +0.015); 0.00 359:1 3591 360 NO_CHECK ARM LIBOR_6MO
5701 24 6 SYNC_INT 13.456 1.022 6.402 0 0 INIT_PERCAP

2.788 ORIG_GROSSRATE 7.39 COMMERCIAL_QOP
"USER_ResidName" "ARM2_0" ; GROUP "2NC_A" PREPAY_FLAG NONE ; TEASER
M 51 WL 00 WAC 5.65 ( 22416715/ 224167.15); 224167.15
(#SRFSAXSERYV + 0.6); 0.00 3573 3573 360 NO_CHECK ARM LIBOR_6MO

44 22 6 SYNC_INT 12.65 1 4.4 0 O INIT_PERCAP 3
ORIG_GROSSRATE 5.65 COMMERCIAL_OP
"USER_ResidName" "ARM2_24" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 6
NONE ; YM_FORMULA ( #YM_HEBMOBOPCT ); TEASER

M 52 WL 00 WAC 7.128 ( 297578.28 / 297578.28 ); 297578.28
(#SRFSAXSERV + 0); 0.00 356:4 3564 360 NO_CHECK ARM LIBOR_6MO

5.628 21 B SYNC_INT 14.128 1.5 7.128 0 0O

ORIG_GROSSRATE 7.128 COMMERCIAL_OP
"USER_ResidName” "ARM2_30" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 12
NONE ; YM_FORMULA ( #YM_HEBMOB80OPCT ), TEASER

M 53 WL 00 WAC 6.581 ( 46756617.17/ 46756617.17 ), 46756617.17
(#SRFSAXSERV + 0.046);, 0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO
5.053 23 6 SYNC_INT 12.66 1.034 5.796 0 0 INIT_PERCAP 2.875
ORIG_GROSSRATE 6.581 COMMERCIAL_OP
"USER_ResidName" "ARM2_36" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 24
NONE ; YM_FORMULA ( #YM_HEGMOB80PCT ); TEASER

M 54 WL 00 WAC 9.5( 224383.53/  224383.53 ), 224383.53
(#SRFSAXSERYV + 0); 0.00 360:0 360:0 380 NO_CHECK ARM LIBOR_6MO

8.75 25 6 SYNC_INT 15.5 1 8.5 0 O INIT_PERCAP 3
ORIG_GROSSRATE 9.5 COMMERCIAL_OP
"USER_ResidName" "ARM35_0" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 30
NONE ; YM_FORMULA ( #YM_HEBMOB80PCT ); TEASER

M 55 WL 00 WAC 6.703 ( 1103536.70/ 1103536.70); 1103536.70
(#SRFSAXSERYV + 0); 0.00 3568:2 3582 360 NO_CHECK ARM LIBOR_6MO

5.308 23 6 SYNC_INT 12.984 1.14 6.101 0 O INIT_PERCAP 2.353
ORIG_GROSSRATE 6.703 COMMERCIAL_OP
"USER_ResidName" "ARM35_0" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36
NONE ; YM_FORMULA ( #YM_HEBMOB80PCT ); TEASER

M 56 WL 00 WAC 7.303 ( 554897.04 / 554897.04 ), 554897.04
(#SRFSAXSERYV + 0); 0.00 3555 3555 360 NO_CHECK ARM LIBOR_6MO

6.012 20 6 SYNC_INT 14.303 1.5 7.303 0 o

ORIG_GROSSRATE 7.303 COMMERCIAL_OP
"USER_ResidName" "ARM35_24" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 60
NONE ; YM_FORMULA ( #YM_HEBMOSO0OPCT ); TEASER

M 57 WL 00 WAC 7.25( 22808121.50/ 22808121.50), 22808121.50
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(#SRFSAXSERV + 0.011); 0.00 359:1  359:1 360 NO_CHECK ARM LIBOR_6MO

6.059 24 6 SYNC_INT 13.25 1 6.412 0 0 INIT_PERCAP 3

ORIG_GROSSRATE 7.25 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName” "ARM35_ 30" ; GROUP "2NC_A" PREPAY_FLAG NONE ;

TEASER

M 58 WL 00 WAC 5.875 ( 439791.72 / 439791.72 ), 439791.72

(#SRFSAXSERV + 0), 0.00 356:4 3564 360 NO_CHECK ARM LIBOR_6MO

4375 21 6 SYNC_INT 12.875 1.5 5.875 0 0

ORIG_GROSSRATE 5.875 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "ARM35_36" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 12

NONE ; YM_FORMULA ( #YM_HEGMOB8O0PCT ); TEASER

M 59 WL 00 WAC 6.271 ( 89277233.57/ 89277233.57);, 89277233.57

(#SRFSAXSERYV + 0.038); 0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO

5079 24 6 SYNC_INT 12.288 1 5.392 0 0 INIT_PERCAP 2.984

ORIG_GROSSRATE 6.271 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "ARM35 36" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 24

NONE ; YM_FORMULA ( #YM_HEBMOB8O0PCT ); TEASER .

M 60 WL 00 WAC 6.36 ( 21451066 / 214510.66 ); 214510.66

(#SRFSAXSERV + 0}; 0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO

5.375 24 6 SYNC_INT 12.36 1 5.375 0 0 INIT_PERCAP 3

ORIG_GROSSRATE 6.36 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "ARM35_0" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 30

NONE ; YM_FORMULA ( #YM_HEBMOB80PCT ); TEASER

M 61 WL 00 WAC 5.956 ( 233224244 / 2332242.44); 2332242 44

(#SRFSAXSERV + 0); 0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_6MO

4751 23 6 SYNC_|NT 12.196 1.12 5134 0 0 INIT_PERCAP 2.639

ORIG_GROSSRATE 5.956 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName” "ARM35_24" ; GROUP "2NC_A" PREPAY _FLAG YM FOR 36

NONE ; YM_FORMULA ( #YM_HEBMOB80PCT ); TEASER

M 62 WL 00 WAC 575( 439791.71/ 439791.71 ); 439791.71

(#SRFSAXSERV + 0); 0.00 298:2 2982 300 NO_CHECK ARM LIBOR_B6MO

475 35 6 SYNC_INT 12.75 1.5 575 0 0

ORIG_GROSSRATE 575 AMORT NONE FOR 60 COMMERCIAL_OP

"USER_ResidName" "ARM35_30" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36

NONE ; YM_FORMULA ( #YM_HE6MOB80PCT ); TEASER

M 63 WL 00 WAC 6.863( 1326881223/ 13268812.23); 13268812.23

(#SRFSAXSERYV + 0.04); 0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO

5538 36 6 SYNC_INT 12.965 1.051 6.098 0 0 INIT_PERCAP

2.784 ORIG_GROSSRATE 6.863 COMMERCIAL_OP

"USER_ResidName" "ARM35_36" ; GROUP "2NC_A" PREPAY_FLAG NONE;

TEASER

M 04 WL 00 WAC 5.25 ( 420236.55/ 420236.55); 420236.55

(#SRFSAXSERV + 0); 0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO

4125 36 6 SYNC_INT 11.25 1 4,25 0 0 INIT_PERCAP 3

ORIG_GROSSRATE 525 COMMERCIAL_OP

"USER_ResidName" "ARM35_0" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 24

NONE ; YM_FORMULA ( #YM_HESBMOB80PCT }); TEASER

M 65 WL 00 WAC 9.75 ( 169633.95/ 169633.95 ); 169633.95

(#SRFSAXSERV + 0); 0.00 360:0 360:0 360 NO_CHECK ARM LIBOR_8MO

7.125 37 6 SYNC_INT 15.75 1 8.75 0 0 INIT_PERCAP 3

ORIG_GROSSRATE 975 COMMERCIAL_OP

"USER_ResidName” "ARM35_12" ; GROUP "2NC_A" PREPAY FLAG YM FOR 30

NONE ; YM_FORMULA ( #YM_HEBMOBOPCT ), TEASER

M 66 WL 00 WAC 6.817 ( 2176930517/ 21769305.17); 21769305.17

(#SRFSAXSERYV +0.035); 0.00 358:2 358:2 360 NO_CHECK ARM LIBOR_8MO
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5285 35 6 SYNC_INT 13.067 1.098 6.223 0. O INIT_PERCAP

2.629 ORIG_GROSSRATE  6.817 , COMMERCIAL_OP
"USER_ResidName" "ARM35_36" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36
NONE ; YM_FORMULA ( #YM_HEBMOBOPCT ); TEASER

M 67 WL 00 WAC 6.787 (  835828.66/ 835828.66);,  835828.66
(#SRFSAXSERV +0);  0.00 359:1  359:1 360 NO_CHECK ARM LIBOR_6MO

5166 36 6SYNC_INT 13.787 1.245 6787 0 0

ORIG_GROSSRATE  6.787 AMORT NONE FOR 36 COMMERCIAL_OP
"USER_ResidName” "ARM35_36" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36
NONE ; YM_FORMULA ( #YM_HEBMOBSOPCT ); TEASER

M 68 WL 00 WAC 7.036 ( 4448831.79/ 444883179 ), 4448831.79
(#SRFSAXSERV +0.105); 0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO
5.855 36 6SYNC_INT 13.036 1 5092 0 O INIT_PERCAP 3
ORIG_GROSSRATE  7.036 AMORT NONE FOR 60 COMMERCIAL_OP
"USER_ResidName" "ARM_0"  ; GROUP "2NC_A" PREPAY_FLAG NONE ; TEASER
M 69 WL 00 WAC 6.423 ( 14508248.19/ 14508248.19); 14508248.19
(#SRFSAXSERV + 0.04);  0.00 35911 3591 360 NO_CHECK ARM LIBOR_BMO

5.335 36 6SYNC_INT 12.431 1 5.641 0 0 INIT_PERCAP 2.942
ORIG_GROSSRATE  6.423 AMORT NONE FOR 60 COMMERCIAL_OP
"USER_ResidName" "ARM_0" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36
NONE ; YM_FORMULA ( #YM_HEBMOSOPCT ); TEASER

M 70 WL 00 WAC 6.625(  87354.75/  87354.75),  87354.75
(#SRFSAXSERV +0),  0.00 358:2 3582 360 NO_CHECK ARM LIBOR_6MO

4.875 59 6SYNC_INT 12.625 1 6625 0 O INIT_PERCAP 3
ORIG_GROSSRATE  6.625 COMMERCIAL_OP
"USER_ResidName" "FXBali_0" ; GROUP "2NC_A" PREPAY_FLAG NONE ; TEASER
M 71 WL 00 WAC 7638( 87059629/ 870596.29), 870596.29
(#SRFSAXSERV +0.161);  0.00 359:1 359:1 360 NO_CHECK ARM LIBOR_6MO

6.53 60 6SYNC_INT 13.638 1 8913 0 O INIT_PERCAP 3
ORIG_GROSSRATE  7.638 COMMERCIAL_OP
"USER_ResidName" "FXBall_36" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36
NONE ; YM_FORMULA ( #YM_HEBMOBSOPCT ); TEASER

M 72 WL 00 WAC 6.137( 1657304.62/ 1657304.62);, 1657304.62
(#SRFSAXSERV +0);  0.00 359:1 35911 360 NO_CHECK ARM LIBOR_6MO

539 60 6SYNC_INT 12.137 1 5622 0 O INIT_PERCAP 3
ORIG_GROSSRATE  6.137 AMORT NONE FOR 60 COMMERCIAL_OP
"USER_ResidName" "FXBall_0" ; GROUP "2NC_A" PREPAY_FLAG YM FOR 36 NONE
: YM_FORMULA ( #YM_HES6MOSOPCT ); TEASER

M 73 WL 00 WAC 8.253(  148669.05/  148669.05);  148669.05
(#SRFSAXSERV +0);  0.00 282:78 28278 360 NO_CHECK ARM CMT_1YR

6.281 7 12 SYNC_INT 15.866 2 7755 0 0

ORIG_GROSSRATE  8.253 COMMERCIAL_OP
"USER_ResidName" "FXBall_0" ; GROUP "2NC_A" PREPAY_FLAG NONE ;

M 74 WL 00 WAC 9.658 ( 212472811/ 2124728.11), 2124728.11
(#SRFSAXSERV +0);  0.00 280:80 280:80 360 NO_CHECK ARM LIBOR_6MO

574 5 6SYNC_INT 16.631 1.071 9.658 0 0 INIT_PERCAP 2.808
ORIG_GROSSRATE  9.658 COMMERCIAL_OP
"USER_ResidName" "FX30_12" ; GROUP "2NC_A" PREPAY_FLAG NONE ; TEASER
M 75 WL 00  WAC 10.132( 40142850/  40142850);  401428.50
(#SRFSAXSERV +0);  0.00 281:79 281:79 360 NO_CHECK

BALLOON SCHED_BOTH 180 COMMERCIAL_OP "USER_ResidName"
"FX30_24" ; GROUP "2NC_F" PREPAY_FLAG NONE ;

M 76 WL 00 WAC 7549 ( 9696008.31/ 9696008.31);  9696008.31
(#SRFSAXSERV + 0.027);  0.00 306:21 306:21 327 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX30_30" ; GROUP "2NC_F"
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PREPAY_FLAG NONE ;

M 77 WL 00 WAC 7.681( 14922025/  149220.25),  149220.25
(#SRFSAXSERY + 0); 0.00 359:1  359:1 360 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX30_36" ; GROUP "2NC_F"

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA ( #YM_HEBMOBSOPCT );

M 78 WL 00 WAC 6.702 ( 2146988.14/ 2146988.14), 2146988.14
(#SRFSAXSERV + 0); 0.00 32211 322:1 323 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX30_60" ; GROUP "2NC_F"

PREPAY FLAG YM FOR 12 NONE ; YM_FORMULA ( #YM_HE6MOS0PCT );

M 79 WL 00 WAC 7.088(  785846.22/ 78584622 ),  785846.22
(#SRFSAXSERV + 0); 0.00 339:1  339:1 340 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX525 0" ; GROUP "2NC_F"

PREPAY_FLAG YM FOR 24 NONE : YM_FORMULA ( #YM_HE6MOS0PCT );

M 80 WL 00 WAC 6.533 ( 23494436.32/ 23494436.32); 23494436.32
(#SRFSAXSERV + 0.043);  0.00 334:2 3342 336 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX525_36" ; GROUP "2NC_F"

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MO8OPCT );

M 81 WL 00 WAC 6.908 ( 37979411/  379794.11);  379794.11
(#SRFSAXSERV + 0); 0.00 357:3 357:3 360 NO_CHECK

COMMERCIAL_OP "USER_ResidName" "FX525_36" ; GROUP "2NC_F"

PREPAY_FLAG YM FOR 80 NONE ; YM_FORMULA ( #YM_HESMOSOPCT );

M 82 WL 00 WAC 7226 ( 369671.87/ 369671.87);  369671.87
(#SRFSAXSERV + 0); 0.00 179:1 17911 180 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "FX525_0" ; GROUP "2NC_F"
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HE6MO8SOPCT );

M 83 WL 00 WAC 5.875 ( 197603.36 / 197603.36 ), 197603.36
(#SRFSAXSERYV + 0); 0.00 239:1 2391 240 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "FX525_12" ; GROUP
"2NC_F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HESGMOBOPCT );
M 84 WL 00 WAC 6.252( 1074123.97/ 1074123.97); 1074123.97
(#SRFSAXSERV + 0); 0.00 359:1 3591 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "FX525_24" ; GROUP
"2NC_F" PREPAY_FLAG NONE ;

M 85 WL 00 WAC 6.232( 5857894.58/ 5857894.58); 5857894.58
(#SRFSAXSERV +0);  0.00 358:2 358:2 360 NO_CHECK

AMORT NONE FOR 60 COMMERCIAL_OP "USER_ResidName" "FX525 36" ; GROUP
"2NC_F" PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA ( #YM_HESMOB8O0PCT );
M 86 WL 00 WAC 575( 23728559/ 23728559); 23728559
(#SRFSAXSERV +0);  0.00 357:3 357:3 360 NO_CHECK

AMORT NONE FOR 60

GROUP "2NC_F" PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA (
#YM_HEBMOSOPCT );

M1 WL 00 WAC 7202 ( 1468822921/ 14688229.21), 14688229.21
(#SRFSAXSERV + 0.028);  0.00 3180 3180 318 NO_CHECK

GROUP "{F" XPREFUND2at0  PREPAY_FLAG NONE;

M2 WL 00 WAC 7.864 ( 548671.83/ 548671.83);  548671.83
(#SRFSAXSERV + 0.067); 0.00 305:0 3050  305NO_CHECK

GROUP "1F” XPREFUND 2 at 0 PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA (
#YM_HESMOSOPCT );

M 3 WL 00 WAC 7.262 ( 3478739.64/ 3478739.64), 3478739.64
(#SRFSAXSERV +0.017); 0.00 309:0 309:0 309 NO_CHECK

GROUP "1F" XPREFUND 2 at 0 PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (
#YM_HESMOBOPCT );

M4 WL 00 WAC 7.374(  459250.84/  459250.84);,  459250.84
(#SRFSAXSERV + 0.000); 0.00 334:0 334:0 334 NO_CHECK
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GROUP "F" XPREFUND 2 at 0
#YM_HE6MOBSOPCT );

M 5 WL 00 WAC
(#SRFSAXSERV + 0.087);  0.00
GROUP "F" XPREFUND 2 at 0
#YM_HEGMOBSOPCT );

M 6 WL 00 WAC
(#SRFSAXSERV + 0.043);  0.00
GROUP "{F* XPREFUND 2 at 0
#YM_HEBMOBOPCT );

M7 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
GROUP "1F" XPREFUND 2 at 0
#YM_HESMOBSOPCT );

M 8 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
AMORT NONE FOR 60
GROUP "F" XPREFUND 2 at 0
M 9 WL 00 WAC
(#SRFSAXSERV + 0.047);  0.00
AMORT NONE FOR 60
GROUP "{F" XPREFUND 2 at 0
#YM_HESMOBSOPCT );

M 10 WL 00 WAC
(#SRFSAXSERV +0.193);  0.00
AMORT NONE FOR 60
GROUP "{F" XPREFUND 2 at 0
#YM_HEBMOBSOPCT );

Mo 11 WL 00 WAC
(#SRFSAXSERV +0.047);  0.00
AMORT NONE FOR 60
GROUP "F" XPREFUND 2 at 0
Mo 12 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
AMORT NONE FOR 60
GROUP "{F" XPREFUND 2 at 0
#YM_HEGMOBSOPCT );

M 13 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
AMORT NONE FOR 60
GROUP "{F" XPREFUND 2 at 0
#YM_HEBMOBSOPCT );

M 14 WL 00 WAC
(HSRFSAXSERV + 0.036);  0.00
AMORT NONE FOR 60
GROUP "™F" XPREFUND 2 at 0
#YM_HEBMOBSOPCT );

M 15 WL 00 WAC
(#SRFSAXSERYV +0.000); 0.00
AMORT NONE FOR 60
GROUP "{F" XPREFUND 2 at 0
#YM_HEBMOBSOPCT );

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

6.946 (  337354.65/ 337354.65); 337354.65
360:0 360:0 360 NO_CHECK

PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA (
7.115( 42653085.68/ 4265308568 ), 42653085.68
333:0 3330 333 NO_CHECK

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (
7.852( 899516.22/ 899516.22);  899516.22
357.0 357:.0 357 NO_CHECK

PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA (
7605( 3542349/  35423.49),  35423.49
180:0 180:0 180 NO_CHECK

PREPAY_FLAG NONE ;
7419( 28022414/ 28022414 ),  280224.14
180:0 180:0 180 NO_CHECK

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

6.982( 24922147/  249221.47),
240:0 240:.0 240 NO_CHECK

249221.47

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.379( 1250189.47/ 1250189.47 ), 1250189.47
360:0 360:0 360 NO_CHECK
PREPAY_FLAG NONE ; ‘
8.326 ( 240235.33/ 240235.33 ), 240235.33
360:0 360:0 360 NO_CHECK

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (

7.482 ( 490291.24 / 490291.24

360:0 360:0

490291.24 );
360 NO_CHECK

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

6.924 ( 987847246/ 9878472.46 ),
360:0 360:0 360 NO_CHECK

9878472.46

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.355 ( 127566.75/
360:0 360:0

127566.75 ),
360 NO_CHECK

127566.75

PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA (

M 16 WL 00 WAC 7.497 ( 7034753.03/ 7034753.03); 7034753.03
(#SRFSAXSERV +0.031); 0.00 360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
5775 24 6 SYNC_INT 13.341 1.041 6.478 0 O INIT_PERCAP
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2.762 ORIG_GROSSRATE 7.497
GROUP "2C_A" XPREFUND 2 at0

M

17

WL 00 WAC

(#SRFSAXSERV +0.000); 0.00
5.694 23 6 SYNC_INT 12.811
2.075 ORIG_GROSSRATE 6.787
GROUP "2C_A" XPREFUND 2 at 0
#YM_HEGMOBSOPCT ); TEASER

M

18

WL 00 WAC

(#SRFSAXSERV + 0.000); 0.00
6.575 22 6 SYNC_INT 15.075
ORIG_GROSSRATE 8.362

GROUP "2C_A" XPREFUND 2 at 0
#YM_HE6MOBSOPCT ); TEASER

M

19

WL 00 WAC

(#SRFSAXSERYV +0.054); 0.00

5255 24 6 SYNC_INT 12.826
2.864 ORIG_GROSSRATE 7.026
GROUP "2C_A" XPREFUND 2 at0
#YM_HEGMOBSOPCT ); TEASER

M

20

WL 00 WAC

(#SRFSAXSERYV +0.000); 0.00
5750 24 6 SYNC_INT 13.115
ORIG_GROSSRATE 7.402

GROUP "2C_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M

21

WL 00 WAC

(#SRFSAXSERYV + 0.000); 0.00

5997 22 6 SYNC_INT 13.975
2.209 ORIG_GROSSRATE 7.764
GROUP "2C_A" XPREFUND 2 at 0
#YM_HESMOBOPCT ); TEASER

M

22

WL 00 WAC

(#SRFSAXSERV +0.029); 0.00

5619 24 6 SYNC_INT 12.737
3.000 ORIG_GROSSRATE 7.024
GROUP "2C_A" XPREFUND 2 at0

M

23

WL 00 WAC

(#SRFSAXSERV + 0.052);  0.00

5027 24 6SYNC_INT 12.124
2.977 ORIG_GROSSRATE  6.398
GROUP "2C_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M

24

WL 00 WAC

(#SRFSAXSERV + 0.239), 0.00
5374 23 6SYNC_INT 12.072
3.000 ORIG_GROSSRATE 6.359
GROUP "2C_A" XPREFUND 2 at0
#YM_HEBMOBOPCT ); TEASER

M

25

WL 00 WAC

(#SRFSAXSERYV + 0.019); 0.00

5989 36 6 SYNC_INT 13.346
2.873 ORIG_GROSSRATE 7.518
GROUP "2C_A" XPREFUND 2 at0

M

26

WL 00 WAC

PREPAY_FLAG NONE ; TEASER
6.787 ( 138633.96 / 138633.96 ); 138633.96
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.155 6.385 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA (

8.362 ( 86749.97 / 86749.97 ), 86749.97
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1500 - 8.075 0 O

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (

7.026 (  13567977.01/ 13567977.01), 13567977.01
360:0 380:0 360 NO_CHECK ARM LIBOR_6MO
1.031 5.979 0 0 INIT_PERCAP

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

7.402 ( 73687.14 / 73687.14 }; 73687.14
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 6.115 60 O

PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA (

7.764 ( 402555.98 / 402555.98 ); 402555.98
360:0 360:0 360 NO_CHECK ARM LIBOR_86MO
1.249 6.716 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.024 ( 4518935.25/ 4518935.25);, 451893525
360:0 3860:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.806 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG NONE ; TEASER
6.398 (  17320740.50/ 17320740.50);, 17320740.50
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.006 5.260 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

6.359 ( 57826.74 / 57826.74 ), 57826.74
360:0 360:0 360 NO_CHECK ARM LIBOR_B6MO
1.000 5.072 0 0 INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.518 ( 3484934.19/ 3484934.19), 3484934.19
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.042 6.469 0 O INIT_PERCAP

PREPAY_FLAG NONE ; TEASER
7.903 ( 188483.86 / 188483.86 ), 188483.86
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(#SRFSAXSERYV + 0.000); 0.00
5903 35 6 SYNC_INT 14.168
1.736 ORIG_GROSSRATE 7.903

GROUP "2C_A" XPREFUND 2 at 0
#YM_HE6MOBSOPCT ); TEASER

M 27 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
4750 34 6SYNC_INT 12.494
3.000 ORIG_GROSSRATE  6.781
GROUP "2C_A" XPREFUND 2 at 0
#YM_HEBMOBSOPCT ); TEASER

M 28 WL 00 WAC
(#SRFSAXSERV + 0.147); 0.00

59097 36 6 SYNC_INT 12.886
3.000 ORIG_GROSSRATE 7173

GROUP "2C_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M 29 WL 00 WAC
(#SRFSAXSERV + 0.039);  0.00

5555 35 6SYNC_INT 13.377
2.592 ORIG_GROSSRATE  7.402
GROUP "2C_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ), TEASER

M 30 WL 00 WAC
(#SRFSAXSERV +0.017);  0.00

5588 36 6SYNC_INT 12.706
3.000 ORIG_GROSSRATE  6.993
GROUP "2C A" XPREFUND 2 at 0

M 31 WL 00 WAC
(#SRFSAXSERV +0.000);  0.00

6.027 36 6SYNC_INT 12.718
3.000 ORIG_GROSSRATE  7.005
GROUP "2C_A" XPREFUND 2 at 0
#YM_HESMOBOPCT ); TEASER

M 32 WL 00 WAC
(#SRFSAXSERV +0.204); 0.00

6.091 35 6SYNC_INT 12.678
3.000 ORIG_GROSSRATE  6.965
GROUP "2C_A" XPREFUND 2 at 0
#YM_HE6MOBOPCT ); TEASER

M 33 WL 00 WAC
(#SRFSAXSERV + 0.063);  0.00

5397 36 6SYNC_INT 12.460
2.956 ORIG_GROSSRATE  6.721
GROUP "2C_A" XPREFUND 2 at 0
#YM_HE6MOBOPCT ); TEASER

M 34 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00

5.000 59 6SYNC_INT 13.250
3.000 ORIG_GROSSRATE  7.537
GROUP "2C_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M 35 WL 00 WAC
{(#SRFSAXSERYV + 0.128), 0.00
5025 58 6SYNC_INT 12.142

360:0 360:0
1.276

360 NO_CHECK ARM LIBOR_6MO
7.616 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA (

6.781 ( 90263.83/ 90263.83 ), 90263.83
360:.0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.704 0 0 INIT_PERCAP

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

7173 ( 21284717/ 21284717 ); 21284717
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.997 0 0 INIT_PERCAP

PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA (

7402 ( 641287263/ ©6412872.63);, 6412872.63
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.106 6.512 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

6.993( 1256602.79/ 1256602.79 ), 1256602.79
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.845 0 O INIT_PERCAP

AMORT NONE FOR
PREPAY_FLAG NONE ; TEASER
7.005 ( 97915.39/ 97915.39); 97915.39
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 6.027 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

60

6.965 ( 195633.10 / 195633.10 ); 1956633.10
360:0 3600 360 NO_CHECK ARM LIBOR_6MO
1.000 6.187 0 O INIT_PERCAP

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA (

6.721 ( 3423282.33/  3423282.33); 3423282.33
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.008 5.630 0 O INIT_PERCAP

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.537 ( 93420.10/ 93420.10 ) 93420.10
360:.0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 6.250 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA {

6.429 ( 189996.01 / 189996.01 ); 189996.01
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.387 0 O INIT_PERCAP
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3.000 ORIG_GROSSRATE 6.429
GROUP "2C_A" XPREFUND 2 at 0
#YM_HEEBMOBOPCT ), TEASER

M 36 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
6.380 61 B SYNC_INT 13.526

3.000 ORIG_GROSSRATE  7.813
GROUP "2C_A" XPREFUND 2 at 0
#YM_HESMOBSOPCT ); TEASER

M 37 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
BALLOON SCHED_BOTH 180
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOSOPCT );

M 38 WL 00 WAC
(#SRFSAXSERV +0.022); 0.00
GROUP "2C_F" XPREFUND 2 at 0
M 39 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOBOPCT );

M 40 WL 00 WAC
(#SRFSAXSERV +0.038); 0.00
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOBOPCT );

M 41 WL 00 WAC
(#SRFSAXSERV +0.000);  0.00
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOSOPCT );

M 42 WL 00 WAC
(#SRFSAXSERV + 0.032);  0.00
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOBOPCT );

M 43 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
AMORT NONE FOR 60
GROUP "2C_F" XPREFUND 2 at 0
M 44 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
AMORT NONE FOR 60
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOBSOPCT );

M 45 WL 00 WAC
(#SRFSAXSERV +0.089);  0.00
AMORT NONE FOR 60
GROUP "2C_F" XPREFUND 2 at 0
#YM_HEBMOSOPCT );

M 46 WL 00 WAC
(#SRFSAXSERV + 0.015);  0.00
5701 24 6SYNC_INT 13.456
2.788 ORIG_GROSSRATE  7.677
GROUP "2NC_A" XPREFUND 2 at 0

M 47 WL 00 WAC
(#SRFSAXSERV + 0.600); 0.00
4400 22 6 SYNC_INT 12.650

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.813 ( 133188.64 / 133188.64 ); 133188.64
360:.0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 7.104 0 O INIT_PERCAP

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

67893.46 /
360:0

8.105 ( 67893.46

360:0

67893.46 );
360 NO_CHECK

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.306 ( 1885928.58/ 1885928.58);  1885928.58
315:0 3150 315 NO_CHECK
PREPAY_FLAG NONE ;
7275(°  75590.51/  75590.51),  75590.51
304:0 304:0 304 NO_CHECK
PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA (
7197 ( 31422956/ 31422956 );  314229.56
3150 3150 315 NO_CHECK
PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (
7167 (  223004.59/ 22300459 );  223004.59
360:0 360:0 360 NO_CHECK
PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (
7178 ( 5946424.74/ 594642474,  5946424.74
335:0 3350  335NO_CHECK
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (
6.747 (142221117  142221.11);  142221.11
360:0 360:0 360 NO_CHECK
PREPAY_FLAG NONE :
7.265( 37953.74/  37953.74),  37953.74
360:0 360:0 360 NO_CHECK

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (

7.113(
360:0

1192345.02/  1192345.02 );
360:0 360 NO_CHECK

1192345.02

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.677( 6678531.52/ 6678531.52);, 6678531.52
360:0 3600 360 NO_CHECK ARM LIBOR_6MO
1.022 6.402 0 0 INIT_PERCAP
PREPAY_FLAG NONE ; TEASER
5.937 ( 52662.70 / 52662.70 ), 52662.70
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 4.400 0 O INIT_PERCAP
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3.000 ORIG_GROSSRATE 5.937
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEGMOBSOPCT ), TEASER

M 48 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
5.628 21 6 SYNC_INT 14.128

ORIG_GROSSRATE 7.415
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ), TEASER

M 49 WL 00 WAC
(#SRFSAXSERYV + 0.046); 0.00
5.063 23 6 SYNC_INT 12.660
2.875 ORIG_GROSSRATE 6.868

GROUP "2NC_A" XPREFUND 2 at 0
#YM_HESMOSOPCT ); TEASER

M 50 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
6.750 25 6 SYNC_INT 15.500
3.000 ORIG_GROSSRATE 9.787

GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOSOPCT ); TEASER

M 51 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
5308 23 6 SYNC_INT 12.984
2.353 ORIG_GROSSRATE 6.990

GROUP "2NC_A" XPREFUND 2 at 0
#YM_HE6MOS80PCT ); TEASER

M 52 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
6.012 20 6 SYNC_INT 14.303
ORIG_GROSSRATE 7.590

GROUP "2NC_A" XPREFUND 2 at 0
#YM_HE6MOB0PCT ), TEASER

M 53 WL 00 WAC
(#SRFSAXSERYV + 0.011); 0.00

6.059 24 B SYNC_INT 13.250
3.000 ORIG_GROSSRATE 7.537

GROUP "2NC_A" XPREFUND 2 at 0

M 54 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
4375 21 6SYNC_INT 12.875
ORIG_GROSSRATE  6.162
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOSOPCT ); TEASER

M 55 WL 00 WAC
(#SRFSAXSERYV + 0.038); 0.00
5079 24 6 SYNC_INT 12.288
2.984 ORIG_GROSSRATE 6.558

GROUP "2NC_A" XPREFUND 2 at0
#YM_HEGMOBSBOPCT ), TEASER

M 56 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
5375 24 6SYNC_INT 12.360
3.000 ORIG_GROSSRATE  6.647

GROUP "2NC_A" XPREFUND 2 at 0

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA (

7.415( 69908.89 / 69908.89 ); 69908.89
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.500 7.128 0o 0

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (

6.868 ( 10084346.61/ 10984346.61), 10984346.61
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.034 5.796 0 0 INIT_PERCAP

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

9.787 ( 52713.53/ 52713.53 ); 52713.53
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 8.500 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA {

6.990 ( 25924952 / 259249.52 ), 259249.52
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.140 6.101 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 38 NONE ; YM_FORMULA {

7.590 ( 130359.77 / 130359.77 ), 130359.77
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.500 7.303 0 0

PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA (

7.537( 5358221.52/ 5358221.52); 5358221.52
360:0 3600 360 NO_CHECK ARM LIBOR_6MO
1.000 6.412 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG NONE ; TEASER
6.162 ( 103318.53/ 103318.53 ); 103318.53
360:0 360:0 360 NO_CHECK ARM LiIBOR_6MO
1.500 5.875 0 O

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (

6.558 ( 20973546.30/ 20973546.30), 20973546.30
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.392 0 O INIT_PERCAP

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

6.647 ( 50394.14 /
360:0 360:0
1.000

50394.14 ); 50394.14
360 NO_CHECK ARM LIBOR_6MO
5.375 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA (
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#YM_HEBMOBOPCT }); TEASER

M 57 WL 00 WAC
(#SRFSAXSERV + (0.000); 0.00

4751 23 6 SYNC_INT 12.196
2.639 ORIG_GROSSRATE 6.243

GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M 58 WL 00 WAC
(#SRFSAXSERV +0.000);  0.00
4750 35 6SYNC_INT 12.750
ORIG_GROSSRATE  6.037
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M 59 WL 00 WAC
(#SRFSAXSERV +0.040);  0.00

5538 36 6SYNC_INT 12.965
2.784 ORIG_GROSSRATE  7.150
GROUP "2NC_A" XPREFUND 2 at 0

M 60 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
4125 36 6 SYNC_INT 11.250
3.000 ORIG_GROSSRATE 5.537

GROUP "2NC_A" XPREFUND 2 at0
#YM_HE6MOBOPCT ), TEASER

M 61 WL 00 WAC
(#SRFSAXSERV +0.000); 0.00
7.125 37 6SYNC_INT 15.750
3.000 ORIG_GROSSRATE  10.037

GROUP "2NC_A" XPREFUND 2 at0
#YM_HESMOBOPCT ); TEASER

M 62 WL 00 WAC
(#SRFSAXSERV + 0.035); 0.00
5285 35 6SYNC_INT 13.067
2.629 ORIG_GROSSRATE 7.104

GROUP "2ZNC_A" XPREFUND 2 at0
#YM_HEBMOBOPCT ), TEASER

M 63 WL 00 WAC
(#SRFSAXSERYV + 0.000); 0.00
5166 36 6 SYNC_INT 13.787
ORIG_GROSSRATE 7.074

GROUP "2NC_A" XPREFUND 2 at0
#YM_HESMOBOPCT ); TEASER

M 64 WL 006 WAC
(#SRFSAXSERV +0.105); 0.00
5855 36 6 SYNC_INT 13.036
3.000 ORIG_GROSSRATE 7.323

GROUP "2NC_A" XPREFUND 2 at0
M 65 WL 00 WAC
(#SRFSAXSERV + 0.040); 0.00
5335 36 6 SYNC_INT 12.431
2.942 ORIG_GROSSRATE 6.710
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOBOPCT ); TEASER

M 66 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00

6.243 ( 547904.47 / 547904 .47 ); 547904.47
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.120 5.134 0 O INIT_PERCAP

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (
6.037 ( 103318.52 / 103318.52 ); 103318.52
300:0 300:0 300 NO_CHECK ARM LIBOR_8MO

1.500 5.750 0 0
AMORT NONE FOR 60
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.150( 3117189.41/ 3117189.41); 3117189.41
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.051 6.098 0 O INIT_PERCAP
PREPAY_FLAG NONE ; TEASER
5.537 ( 98724.51/ 98724.51 ), 98724.51
360:0 360:0 360 NO_CHECK ARM LIBOR_BMO
1.000 4.250 0 0 INIT_PERCAP

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (

10.037 ( 39851.43/ 39851.43 ); 39851.43
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 8.750 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 30 NONE ; YM_FORMULA (

7104 (  5114176.52/ 5114176.52), 5114176.52
360:0 360:0 360 NO_CHECK ARM LIBOR_BMO
1.098 6.223 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.074 ( 196357.91 / 196357.91 ); 196357.91
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.245 6.787 0 O

AMORT NONE FOR 36
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7.323( 104514641/ 1045146.41), 1045146.41
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.992 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG NONE ; TEASER
6.710( 3408365.18/ 3408365.18);, 3408365.18
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
1.000 5.641 0 O INIT_PERCAP
AMORT NONE FOR 60
PREPAY_FLAG YM FOR 38 NONE ; YM_FORMULA (
6.912 ( 20521.91/ 20521.91); 20521.91
360:0 360:0 360 NO_CHECK ARM LIBOR_6MO
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4875 59 6SYNC_INT 12.625
3.000 ORIG_GROSSRATE  6.912
GROUP "2NC_A" XPREFUND 2 at 0
M 67 WL 00 WAC
(#SRFSAXSERV + 0.161);  0.00
6.530 60 6SYNC_INT 13.638
3.000 ORIG_GROSSRATE  7.925
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HE6MOSOPCT ); TEASER

M 68 WL 00 WAC
(#SRFSAXSERYV + 0.000);  0.00
5390 60 6SYNC_INT 12.137
3.000 ORIG_GROSSRATE  6.424
GROUP "2NC_A" XPREFUND 2 at 0
#YM_HEBMOSOPCT ); TEASER

M 69 WL 00 WAC
(#SRFSAXSERV + 0.037); 0.00
GROUP "2NC_F" XPREFUND 2 at 0
M 70 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HEBMOBOPCT );

M 71 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HEBMOSOPCT );

M 72 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HEBMOSOPCT );

M 73 WL 00 WAC
(#SRFSAXSERV + 0.043);  0.00
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HESMOBSOPCT );

M 74 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HESMOBSOPCT );

M 75 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
AMORT NONE FOR 60
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HEBMOBOPCT );

M 76 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
AMORT NONE FOR 60
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HEBMOBOPCT );

Mo 77 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
AMORT NONE FOR 60
GROUP "2NC_F" XPREFUND 2 at 0
M 78 WL 00 WAC
(#SRFSAXSERV + 0.000);  0.00
AMORT NONE FOR 60

1.000 6.625 0 0 INIT_PERCAP
PREPAY_FLAG NONE ; TEASER

7.925 ( 204525.74 / 204525.74 ), 20452574
360:0 360:0 360 NO_CHECK ARM LIBOR_B6MO

1.000 6.913 0 O INIT_PERCAP

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

6.424 ( 389343.99/ 389343.99 ), 389343.99
360:0 360:0 360 NO_CHECK ARM LIBOR_6MOQO
1.000 5.622 0 O INIT_PERCAP

AMORT NONE FOR 60
PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

7418 ( 1709182.19/ 1709182.19); 1709182.19
326:0 326:0 326 NO_CHECK

PREPAY_FLAG NONE ;

8.286 ( 35055.73 / 35055.73 ); 35055.73
360:0 360:0 360 NO_CHECK

PREPAY_FLAG YM FOR 6 NONE ; YM_FORMULA (
7.307 ( 504383.42/ 504383.42 ); 504383.42
323:0 3230 323 NO_CHECK

PREPAY_FLAG YM FOR 12 NONE ; YM_FORMULA (
7.693 ( 184615.73 / 184615.73 ), 184615.73
340:0 340:0 340 NO_CHECK

PREPAY_FLAG YM FOR 24 NONE ; YM_FORMULA (
7.138( 5519454.73/ 5519454.73), 5519454.73
336:0 336:0 336 NO_CHECK

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (
7.513 ( 89223.53 / 89223.53); 89223.53
360:0 360:0 360 NO_CHECK

PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA (
7.831 ( 86845.55 / 86845.55); 86845.55
180:0 180:0 180 NO_CHECK

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

6.480 (
240:0

4642217 /
240:0

4642217 );
240 NO_CHECK

4642217

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA (

6.857 ( 252339.68/ 252339.68 ); 252339.68
360:.0 360:0 360 NO_CHECK

PREPAY_FLAG NONE ;

6.837 ( 1376171.94/ 1376171.94);, 1376171.94
360:0 360:0 360 NO_CHECK

Pagel0( o1 (07




GROUP "2NC_F" XPREFUND 2 at 0
#YM_HEGMOSOPCT );

M 79 WL 00 WAC
(#SRFSAXSERYV +0.000); 0.00
AMORT NONE FOR 60
GROUP "2NC_F" XPREFUND 2 at 0
#YM_HESMOBOPCT );

PREPAY_FLAG YM FOR 36 NONE ; YM_FORMULA {(

6.355 ( 55744.56 /
360:0 360:0

55744.56 );
360 NO_CHECK

55744 .56

PREPAY_FLAG YM FOR 60 NONE ; YM_FORMULA (

M 80 WL 00 WAC 9.394 ( 1129943455/ 11299434.55); 11299434.55
(#SRFSAXSERYV + 0.000);  0.00 291:69 291:69 360 NO_CHECK

BALLOON SCHED_BOTH 180

GROUP "{F" XPREFUND2at0  PREPAY_FLAG NONE;

M 81 WL 00 WAC 9.271( 21413698.24/ 21413698.24); 21413698.24
(#SRFSAXSERYV + 0.000);  0.00 245:60 24569 314 NO_CHECK

GROUP"{F" XPREFUND2at0  PREPAY_FLAG NONE;

M 82 WL 00 WAC 8.248 (  617418.87/ 617418.87);, 617418.87
(#SRFSAXSERV + 0.000); 0.00 289:71 289:71 360 NO_CHECK ARM CMT_1YR
6.177 9 12 SYNC_INT 15.699 2.000 8183 0 0

ORIG_GROSSRATE  8.248

GROUP "2C_A" XPREFUND 2 at0

M 83 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
6.128 4 6 SYNC_INT 16.336
ORIG_GROSSRATE 9.366
GROUP "2C_A" XPREFUND 2 at 0

M 84 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
BALLOON SCHED_BOTH 180
GROUP "2C_F" XPREFUND 2 at 0

M 85 WL 00 WAC
(#SRFSAXSERV + 0.000); 0.00
GROUP "2C_F" XPREFUND 2 at 0

M 172 WL 00 WAC
(#SRFSAXSERV +0.000);  0.00
6.875 4 12 SYNC_INT 16.250

ORIG_GROSSRATE 9.250
GROUP "2NC_A" XPREFUND 2 at 0
M 173 WL 00 WAC
(#SRFSAXSERYV + 0.000); 0.00
6.246 4 6 SYNC_INT 16.368
ORIG_GROSSRATE 9.539
GROUP "2NC_A" XPREFUND 2 at 0
M 174 WL 00 WAC
(#SRFSAXSERYV + 0.000); 0.00
BALLOON SCHED_BOTH 180
GROUP "2NC_F" XPREFUND 2 at 0
M 175 WL 00 WAC
(#SRFSAXSERYV + 0.000); 0.00
GROUP "2NC_F" XPREFUND 2 at 0

PREPAY_FLAG NONE;

9.366 ( 2736361.83/ 2736361.83 ); 2736361.83
290:70 290:70 360 NO_CHECK ARM LIBOR_6MO
1.192 9.207 0 0 INIT_PERCAP 2.609
PREPAY_FLAG NONE ; TEASER
9.330 ( 458201.23/ 458201.23); 458201.23
291:69 291:69 360 NO_CHECK
PREPAY_FLAG NONE ;
9.123 ( 656113.64 / 656113.64 ), 656113.64
232:69 232:69 301 NO_CHECK
PREPAY_FLAG NONE ;
9.250 ( 63866.87 / 63866.87 ); 63866.87
291:69 291:69 360 NO_CHECK ARM CMT_1YR
2.000 9.250 0 0
PREPAY_FLAG NONE ;
9.539 ( 3551031.10/ 3551031.10 ); 3551031.10
289:71 289:71 360 NO_CHECK ARM LIBOR_6MO
1.058 9.313 0 0 INIT_PERCAP 2.531
PREPAY_FLAG NONE ; TEASER
9.500 ( 35964.44 / 35964.44 ), 35964 .44
290:70 290:70 360 NO_CHECK
PREPAY FLAG NONE :
9.378 ( 826427.62/ 826427.62 ); 826427.62
245:69 245:69 314 NO_CHECK
PREPAY FLAG NONE ;
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